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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


February 4, 2004 

The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past seven months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


‘ r A-NTS DEPT 
Interest Received $ 30,006,893 Earned Interest Yield DOCUMEN | S DEP | 
Total Net Earnings $ 27,305,099 Pooled Funds 2.156% cep - & INNA 
Average Age of Portfolio 79 Days All Funds 2.154% FEB ~ 6 2004 
Total cost of the securities on hand January 31, 2004 was $2,212,318,784 with a market value of SAN FRANCISCO 
$2,224,260,105 plus fixed assets accrued earnings of $6,331,122. PUBLIC LIBRARY 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of January 31, 2004. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of January 2004, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on January 31, 2004. 

4. General journal detailing purchases, sales, and interest activities during the month of January 2004. 


Treasurer 


Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., G. Kozitza 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


March 3, 2004 


The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past eight months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 


ae DOCUMENTS DEPT. 
Interest Received $ 37,661,551 Earned Interest Yield MAR 11.90N¢ 
Total Net Earnings $ 30,412,231 Pooled Funds 2.114% MAR 1 1 200 
Average Age of Portfolio 81 Days All Funds 2.113% 


SAN FRANCISCO 
Total cost of the securities on hand February 29, 2004 was $2,156,663,858 with a market value of PUBLIC LIBRARY 
$2,167,303,899 plus fixed assets accrued earnings of $2,951,657. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of February 29, 2004. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of February 2004, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on February 29, 2004. 

4. General journal detailing purchases, sales, and interest activities during the month of February 2004. 


Treasurer 


Enc. 

ce: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. G. Kozitza 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNEFS) 
Gol Tf Y))/ 7G 0O" UN Bey OF SAN FRAN Cr Sco 
M R DANIEL DAL LAY 415-554-4487 
PHOPRE DUE WO: Laat O S-P AT TS" Tes PAGE: 1 
2/01/04 THROUGH 2/29/04 RUN: 03/01/04 08:37:44 
ALL FUNDS 
-------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOTAL INCOME RECEIVED IN THIS PERIOD: —«°7,654,657.81=—“<‘<«;« X3K]””””””™”™”™”™”CO N/A 7,654, 657.81 
TOTAL NET EARNINGS THIS PERIOD: 3,107,035.28 .00 96.66 N/A 3,107,132.94 
AVERAGE DAILY PORTFOLIO BALANCE: 2,166,376,042.30 .00 100,000.00 N/A 2,166,476,042.30 
EARNED INCOME YIELD THIS PERIOD: 1.805 .000 Te 27 N/A 1.805 
END OF PERIOD PORTFOLIO BALANCE: 2,156,563,858.35 .00 100,000.00 N/A 2,156,663,858.35 
CURRENT AMORTIZED BOOK VALUE: 2,159,545,178.18 .00 100,000.00 N/A 2,159,645,178.18 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 1.405 .000 slay) N/A 1.405 
WEIGHTED AVERAGE DAYS TO MATURITY: 80.90 .00 139.00 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 80.90 .00 139.00 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: 1.805 
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SUMMARY DESCRIPTION 


11 TREASURY BILLS 


12 TREASURY NOTES 


41 FNMA DISCOUNT NOTES 


43 FEDERAL HOME LOAN DISC NOTES 


44 FMC DISCOUNT NOTES 


81 COMMERCIAL PAPER DISC 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


DANTIEL De Ayn) Y 
INVESTMENT 


INVESTMENTS OUTSTANDING AS OF 


ER AN’ CG LSC. 


4° 15) - 
EE NaVSEONGTS ORR, Y 


MAJOR SORT KEY IS ICC# 


15.76% (C) 
8.60% (C) 
15.71% (C) 
9.71% (C) 
9.34% (C) 
27.43% (C) 
13.45% (C) 

.00%(C) 


REPORT TOTALS 


ASSETS FIXED 


554 = 
2/29/04 
CUPN TRDNG 
RATE YIELD 
a943 946 
4.585" (5)..16'0 
L052. -25 056 
1.013 2016 
1 04:2% 92 04:5 
1.042 1.044 
T4107 07 2:..:0:7.0 
1-42:010 * 1. 2:00 
1.333 1.385 


448 7 


97.586 


919.671 


2928 


99.692 


997.758 


100.000 


100.000 


RUN: 


PAR VALUE 
SHARES 


341,000,000.00 


190,000,000.00 


340,000,000.00 


210,000,000.00 


202,000,000.00 


593,000,000.00 


290,000,000.00 


100,000.00 


03/02/04 


PAGE: al 
00 702245 


BOOK VALUE 


3397898. 53.2764 
185,412,500.00 
33:8, 861 ,.126..:410 
2019), 429,496.52 
203,,.3:7:5.,13'7 s22 
5:91, 56,7 72.0'6:5:..517 
290,000,000.00 


100,000.00 
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NUMBER 


40036 


39912 


39916 


40003 


40004 


40005 


40038 


40007 


SUBTOTAL 


37949 T 


38273 T 


38274 T 


318'2'7-5. -T 


38276 T 


38810 T 


3:92:82--T. 


339/859) T: 


SUBTOTAL 
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DESCRIPTION 
PURCHASE MATURITY DATE 


TREASURY BILLS 


09/08/03 03/04/04 


TREASURY BILLS 


02/20/04 03/18/04 


TREASURY BILLS 


02/20/04 03/18/04 


TREASURY BILLS 


11/20/03 05/20/04 


TREASURY BILLS 


11/25/03 05/20/04 


TREASURY BILLS 


02/18/04 07/01/04 


TREASURY BILLS 


02/18/04 07/08/04 


TREASURY BILLS 


02/18/04 07/22/04 


TREASURY BILLS 


02/25/04 07/22/04 


TREASURY BILLS 


02/19/04 07/29/04 


(Inv Type) 11 TREASURY BILLS 
NOTE (99.17) 

11/15/99 05/15/04 

NOTE (99.22) 

05/10/00 05/15/04 

NOTE (99.22) 

05/10/00 05/15/04 

NOTE (99.22) 

05/10/00 05/15/04 

NOTE (99.22) 

05/10/00 05/15/04 

NOTE (101.30) 

05/02/01 05/15/04 

NOTE (95.24) 

05/15/02 11/15/06 

NOTE (98.23) 

08/28/03 08/15/08 

(Inv Type) 12 TREASURY NOTES 


39935 FNMA DISCOUNT NOTES 
12/12/03 03/10/04 


DANTEL 


OF 


DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 02/29/04 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795PN5 19 
40 

912795PQ8 ak) 
40 

912795PQ8 £9 
43 

912795PZ8 9: 
40 

912795PZ8 19 
43 

912795QR5 ig 
40 

912795QS3 19 
40 

912795QU8 19 
40 

912795QU8 9 
43 

912795Q0V6 19 
40 

15.70% 
9128275F5 19 
45 

9128275F5 19 
45 

9128275F5 19 
87 

9128275F5 ale) 
89 

9128275F5 19 
40 

9128275F5 19 
40 

9128277F3 19 
87 

912828BG4 19 
43 

8.92% 
313588UC7 at) 
40 


(M) 


(M) 


100 
‘000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


100 
000 


SAN BRAN € IS°¢ 0 
41 5 = 955) 4-448. 7 

CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
1.0100 50,000,000.00 50,000,000.00 
1 OU52 49,750,305.56 100.0000000000 
9000 50,000,000.00 49.,,97.25,03:9),47 
- 9006 49,966,250.00 99.94407894737 
9000 50,000,000.00 4:9) ,,97:2,,03:9).47 
- 9006 49,966,250.00 99.94407894737 
1.0000 30,000,000.00 29,935, 975,..61 
1.0051 29,848 ,333.33 99.78658536585 
29900 15,000,000.00 14,967,987.80 
- 9948 14,926,987 .50 99:.78658536585 
- 9200 30,000,000.00 29,8987, 538.321 
~923:2 29,897,266.67 99,66179435484 
295.0 20,000,000.00 LO IBZ 2996 2 
9183 19,928,325.00 99.66149809160 
9300 31,000,000.00 3:0'7:8:3'9);:3'53' 415 
93:3'7 30/875: :870:. 835 99 631027241379 
9450 40,000,000.00 3:9,,852,,068:..97 
9487 39,844,600.00 99.63017241379 
9450 25,000,000.00 24,899,773 85 
9490 24,894,343.75 99.59909539474 
+9428 341 7.000;000:00 ~340,.316;,076:.55 
-9459 339,898,532.64 99.79943600000 
5.2500 20,000,000.00 2:0, 275;.0:0'0'..0:0 
5.8824 19,506,250.00 100.8750000000 
5.2500 10,000,000.00 10,087,500.00 
6.7885 9,467,187.50 100.8750000000 
5.52500 10,000,000.00 10,087,500.00 
6.7932 9,465,625.00 100.8750000000 
5225:00 10,000,000.00 10,087,500.00 
6.7885 9,467,187.50 100.8750000000 
532500 20,000,000.00 20),.1275;,000..00 
6.7885 18,934,375.00 100.8750000000 
5.2500 50,000,000.00 5:0774317/775:0'05.010 
4.5642 50,960,937.50 100.8750000000 
3.5000 50,000,000.00 51,968;.750.0:0 
4.15592 47,867,187.50 103.9375000000 
3.2500 20,000,000.00 20,406,250.00 
3453:3'4 19,743,750.00 102.0312500000 
4.5852 190,000,000.00 193,425,000.00 
5.1599 -185)412,500-00- 1018026320000 
1.0500 25,000,000.00 24,989,062.50 
1.0527 24,935,104.17 99.95625000000 


RUN: 


03/02/04 
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CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


245,486.11 
SUNGARD 
12,500.00 
SUNGARD 
12,500.00 
SUNGARD 
85,000.00 
SUNGARD 
40,012.50 
SUNGARD 
9)7:2:0:0;..0'0 
SUNGARD 
6,100.00 
SUNGARD 
9,610.00 
SUNGARD 
5), 250:::0:0 
SUNGARD 

He js2b8ie FS 
SUNGARD 


3:08 ,,653-..85 
SUNGARD 
L547 32092 
SUNGARD 
154. ,:3'2'6.. 92 
SUNGARD 
154,326.92 
SUNGARD 
308,653.85 
SUNGARD 
711 OS84ow 
SUNGARD 
514,423.08 
SUNGARD 
265, 85207 
SUNGARD 


58, 333533 
SUNGARD 


=6), 97 1:0). 53 
2,642.28 


987.80 


a4. 9287.36 
=2.,125:6.3:8 
S27 eS: 


221897 


= 1", 7 881,65 


10;,05:7...3'8 
22:51 3:9 0i28:3 


668,750.00 


62:0, 312:25.0 


62:1), 8575: .:00 


620,312 25:0 


1,240, 625./00 


=523),437 550 


4,101, 562'..5:0 


662,500.00 


87535), 9317 50 
= 5)72:34,437 250 
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C\Tst-Y ./ <4 OU NT Y OF SAN FRAN GIS €0O 
MR DANIEL DALY 415-554-+448 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 02/29/04 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39997 FNMA DISCOUNT NOTES 313588UE3 19 100 9500 50,000,000.00 49,973,263.89 
02/17/04 03/12/04 40 000 9506 49,968,333.33 99.94652777778 
39887 FNMA DISCOUNT NOTES 313588UK9 19 100 1.0900 50,000,000.00 A979 Glee te del ede! 
11/04/03 03/17/04 40 000 1.0944 49,797,138.89 99.92222222222 
39888 FNMA DISCOUNT NOTES 313588UK9 19 100 1.0900 20,000,000.00 19,984,444.44 
11/04/03 03/17/04 40 000 1.0944 19,918,855.56 99.92222222222 
39955 FNMA DISCOUNT NOTES 313588UK9 19 100 1.0450 40,000,000.00 39,968,888.89 
12/23/03 03/17/04 40 000 1.0476 39,901,305.56 99.92222222222 
39904 FNMA DISCOUNT NOTES 313588US2 19 100 1.0700 50,000,000.00 49,944,097.22 
11/18/03 03/24/04 42 000 1.0741 49,811,263.89 99.88819444444 
39921 FNMA DISCOUNT NOTES 313588VA0 19 100 1.0900 40,000,000.00 39,939,377.78 
12/04/03 04/01/04 42 000 1.0939 39,855,877.78 99.84844444444 
39871 FNMA DISCOUNT NOTES 313588VG7 19 100 1.1200 10,000,000.00 979617, 994: 1s 
10/17/03 04/07/04 42 000 1.1261 9,946,177.78 99.81911111111 
39835 FNMA DISCOUNT NOTES 313588WD3 19 100 1.0900 30,000,000.00 29,914,933.33 
09/26/03 04/28/04 40 000 1.0971 29,804,708.33 99.71644444444 
39994 FNMA DISCOUNT NOTES 313588WL5 19 100 1.0000 25,000,000.00 24,920,104.17 
02/12/04 05/05/04 43 000 1.0023 24,942,361.11 99.68041666667 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 15.67% (M) 1.0524 340,000,000.00 339,577,194.44 
1.0560 338,881,126.40 99.87564500000 
39834 FEDERAL HOME LOAN DISC NOTES 313384UC1 19 100 1.0650 45,000,000.00 44,989,087.50 
09/11/03 03/10/04 42 000 1.0707 44,759,043.75 99.97575000000 
39999 FEDERAL HOME LOAN DISC NOTES 313384VM8 19 100 9850 50,000,000.00 49,943,416.67 
02/17/04 04/12/04 40 000 -9865 49,924,756.94 99.88683333333 
40000 FEDERAL HOME LOAN DISC NOTES 313384VP1 19 100 9850 50,000,000.00 49,940,722.22 
02/17/04 04/14/04 40 000 .9865 49,922,020.83 99.88144444444 
40001 FEDERAL HOME LOAN DISC NOTES 313384VR7 19 100 9900 50,000,000.00 49,938,027.78 
02/17/04 04/16/04 40 000 9916 49,918,875.00 99.87605555556 
39877 FEDERAL HOME LOAN DISC NOTES 313396XB4 19 100 1.1200 15,000,000.00 145, 96:7) 333.433 
10/29/03 05/20/04 87 000 1.1272 14,904,800.00 99.78222222222 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 9.68% (M) 1.0129 210,000,000.00 209,778,587.50 
1.0157 209,429,496.52 99.89456500000 
39936 FMC DISCOUNT NOTES 313396UD3 19 100 1.0500 25,000,000.00 24,993,263.89 
12/12/03 03/11/04 40 000 1.0528 24,934,375.00 99.97305555556 
39909 FMC DISCOUNT NOTES 313396UH4 19 100 1.0800 50,000,000.00 49,981,138.89 
11/18/03 03/15/04 42 000 1.0838 49,823,000.00 99.96227777778 
39889 FMC DISCOUNT NOTES 313396VX8 19 LOO= 1-12:00 27,000,000.00 26,962,170.00 
11/05/03 04/22/04 42 000 1.1259 26,858,040.00 99.85988888889 
39995 FMC DISCOUNT NOTES 313396WS8 19 100 1.0000 50,000,000.00 49,903,361.11 
02/12/04 05/11/04 43 000 1.0025 49,876,388.89 99.80672222222 
40002 FMC DISCOUNT NOTES 313396WS8 19 100 1.0000 50,000,000.00 49,903,361.11 
02/17/04 05/11/04 40 000 1.0023 49,883,333.33 99.80672222222 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
Lil ata io 
SUNGARD 
178,638.89 
SUNGARD 

TA, 45:016. 915 
SUNGARD 
80,116.66 
SUNGARD 

E54 755o D9 
SUNGARD 

LOG] S77 478 
SUNGARD 

42 Sade: 
SUNGARD 
142,608.34 
SUNGARD 
12,500.00 
SUNGARD 


22'8:;-9:7'5:...0:0 
SUNGARD 
17 4 BS oy h2 
SUNGARD 
DG Oa = 12 
SUNGARD 
17; 875.010 
SUNGARD 
57,866.67 
SUNGARD 


58:.72313)3' 5.313 
SUNGARD 
156,000.00 
SUNGARD 
98,280.00 
SUNGARD 
25,000.00 
SUNGARD 
187,055.56 
SUNGARD 


03/02/04 
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UNREALIZED GAIN 
UNREALIZED LOSS 


Die 2 
-14,666.67 
='5) /8'616:4/6.7 
=12),,5:3:3'4.3'3 
sie Dread Pana 
= 2'33,07 dio2i8 
67 :D17.1 2 1S 
=3:2;, 3:83... 314 
-34,756.94 


00 


1, O68). 7S 


8:75.02 


9PG6.I67 


Pp2d1 8 


4,666.66 


55:5:.. 516 


25, 238.89 


5,850.00 
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Gor Jf -Y¥3/ 2C 70) U Nery. OF SAN FRANC Ir's-C oO 
MR DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RETMKT) 
INVESTMENTS OUTSTANDING AS OF 02/29/04 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 9.31% (M) 1.0420 202,000,000.00 201,743,295.00 
1.0453 201,375,137.22 99.87291800000 
39978 BOA CP 0660P0C25 19 100 1.0100 34,000,000.00 33,999,027.22 
01/28/04 03/02/04 40 000 1.0110 33,967,567.78 99.99713888889 
39914 BOA CP 0660PO0C90 19 100 1.0700 24,000,000.00 23,994,506.67 
11/24/03 03/09/04 40 000 1.0734 23,924,386.67 99.97711111111 
39915 BOA CP 0660P0C90 19 100 1.0700 50,000,000.00 49,988,555.56 
11/24/03 03/09/04 40 000 1.0734 49/842 472.22 99.97 7101 1Ada 4 
39985 BOA CP 0660P0C90 19 100 1.0200 50,000,000.00 49,988,555.56 
02/06/04 03/09/04 40 000 1.0209 49,954,666.67 99.97711111111 
39986 BOA CP 0660PO0CC3 19 100 1.0200 50,000,000.00 49,984,263.89 
02/06/04 03/12/04 40 000 1.0210 49,950,416.67 99.96852777778 
39971 BOA CP O660POCP4 19 100 1.0300 25,000,000.00 24,984,263.89 
01/21/04 03/23/04 40 000 1.0318 24,955,652.78 99.93705555556 
39967 BOA CP 0660PODC2 19 100 1.0300 40,000,000.00 39,951, 933.33 
01/16/04 04/12/04 40 000 1.0326 39,900,433.33 99.87983333333 
39968 BOA CP 0660PODC2 19 100 1.0300 50,000,000.00 49,939,916.67 
01/20/04 04/12/04 40 000 1.0325 49,881,263.89 99.87983333333 
39984 BOA CP 0660PODF5 19 100 1.0400. 50,000,000.00 49,935,625.00 
02/05/04 04/15/04 40 000 1.0421 49,898,888.89 99.87125000000 
39983 BOA CP 0660PODL2 19 100 1.0400 35,000,000.00 34,949,930.56 
02/05/04 04/20/04 40 000 1.0423 34,924,166.67 99.85694444444 
39959 BOA CP 0660POE49 19 100 1.0700 50,000,000.00 49,905,777.78 
01/05/04 05/04/04 40 000 1.0738 49,821,666.67 99.81155555556 
39969 BOA CP 0660POE49 19 100 1.0400 50,000,000.00 49,905,777.78 
01/21/04 05/04/04 40 000 1.0431 49,849,777.78 99.81155555556 
39970 BOA CP 0660POE49 19 100 1.0400 35,000,000.00 34,934,044.44 
01/21/04 05/04/04 40 000 1.0431 34,894,844.44 99.81155555556 
39960 BOA CP 0660POEJ6 19 100 1.0700 50,000,000.00 49,885,166.67 
01/05/04 05/18/04 40 000 1.0743 49,800,861.11 99.77033333333 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 27.33% (M) 1.0418 593,000,000.00 592,347,345.02 
1.0443 591,567,065.57 99.88994000000 
39996 WFB CD 9497POGB9 19 100 1.0200 50,000,000.00 49,999,990.37 
02/13/04 03/15/04 40 000 1.0200 50,000,000.00 99.99998074152 
39896 BOA CD 06050GBB5 19 100 1.1000 50,000,000.00 50,002,024.49 
11/17/03 03/19/04 40 000 1.1000 50,000,000.00 100.0040489722 
39897 BOA CD 06050GBB5 19 100 1.1000 50,000,000.00 50,002,024.49 
11/17/03 03/19/04 40 000 1.1000 50,000,000.00 100.0040489722 
39992 WFB CD PP9G17LT2 19 100) 2.02100 40,000,000.00 39,999,976.26 
02/09/04 04/06/04 40 000 1.0200 40,000,000.00 99.99994065666 
39993 WFB CD PP9G17MBO 19 100 1.0200 20,000,000.00 19,999,986.21 
02/09/04 04/12/04 40 000 1.0200 20,000,000.00 99.99993104512 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


31157, 4578.33 
SUNGARD 
69,906.66 
SUNGARD 
145,638.89 
SUNGARD 
34,000.00 
SUNGARD 
34,000.00 
SUNGARD 
28,642 bald 
SUNGARD 
51,500.00 
SUNGARD 
58,652.78 
SUNGARD 
3167, dee ae: 
SUNGARD 
25 2d 8 
SUNGARD 
SS 222622: 
SUNGARD 
S717. 18 
SUNGARD 
40,444.45 
SUNGARD 
83), 222.22 
SUNGARD 


24,083,.33 
SUNGARD 
£60), 4656-7 
SUNGARD 
160,416.67 
SUNGARD 
23,800.00 
SUNGARD 
11,900.00 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 
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= 85.89 
213.34 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 02/29/04 
MAJOR SORT KEY IS ICC#H 


Crt Ye /CrOLULN TOY OF 
MR D-A Nile EG DVAT LEY 
(RPTMKT) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
40006 WFB CD 9497POGV5 19 100 
02/18/04 04/20/04 40 000 
39898 BOA CD O06050GAV2 19 100 
11/17/03 05/12/04 40 000 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 13.38% (M) 
39977 PUBLIC TIME DEPOSIT 19: 100 
01/15/04 07/17/04 60 000 

SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT .00% (M) 


GRAND TOTAL 


CPN RATE 
YTM TR 


1.0700 
1.0700 


1.2000 


1.2000 


1.3852 


PAR/ SHARES 
BOOK 
30,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
290,000,000.00 
290,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2166100000.00 
2156663858.35 


4 8 7 


MARKET VALUE 

MARKET PRICE 
2.9',:9:9'9', 98:6... 52 
99°.99995502915 
50,012,810.49 
100.0256209721 
290; 016,798.82 
100.0057930000 


99, 6021., 3:3 
9:9 ..60133333333 
99,601.33 
99.60133300000 


2167303898.66 
100.0555790000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
10,200.00 
SUNGARD 

1677; 708.233 
SUNGARD 


253°53:3 
SUNGARD 
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UNREALIZED GAIN 
UNREALTIZED LOSS 


L67.85:9).4°7 
-60.65 


8,587,889.24 
=12:0 7-7-747,61 
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(S£RPT) 


INVSMT 
NO. 


Ne de dt ee ee a a 


SUBTOTAL 


37949 
31812573 
38274 
38275 
38276 
38810 
39282 
39819 


PPP PPP PY 


SUBTOTAL 


3:993'5 
39997 
39887 
39888 
39955 
39904 
39922 
8598774: 
39835 
39994 


Se a de a a od od 


SUBTOTAL 


39834 
39999 
40000 
40001 
39877 


Pp PP LP 


SUBTOTAL 


Cot VY t/ G20 .USN Tesy OF SAN FRANCI 
MR DAN IE GL Drv. Li ¥ 415-554 - 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 2/29/04 
MAJOR SORT KEY IS ICC¥# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 

DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD 
TREASURY BILLS 912795PN5 100 03/04/04 09/08/03 000 1.010 1.015 
TREASURY BILLS 912795PQ8 100 03/18/04 02/20/04 000 .900 .901 
TREASURY BILLS 912795PQ8 100 03/18/04 02/20/04 000 .900 -901 
TREASURY BILLS 912795PZ8 100 05/20/04 11/20/03 000 1.000 1.005 
TREASURY BILLS 912795PZ8 100 05/20/04 11/25/03 000 .990 .995 
TREASURY BILLS 912795QR5 100 07/01/04 02/18/04 000 920 923 
TREASURY BILLS 912795QS3 100 07/08/04 02/18/04 000 £915 .918 
TREASURY BILLS 912795QU8 100 07/22/04 02/18/04 000 . 930 934 
TREASURY BILLS 912795QU8 100 07/22/04 02/25/04 000 945 949 
TREASURY BILLS 912795QV6 100 07/29/04 02/19/04 000 945 949 
(Inv Type) 11 TREASURY BILLS 15.76% (C) 943 946 
T NOTE (99.17) 9128275F5 100 05/15/04 11/15/99 000 5.250 5.882 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.793 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
T NOTE (101.30) 9128275F5 100 05/15/04 05/02/01 000 5.250 4.564 
T NOTE (95.24) 9128277F3 100 11/15/06 05/15/02 000 3.500 4.559 
T NOTE (98.23) 912828BG4 100 08/15/08 08/28/03 000 3.250 3.533 
(Inv Type) 12 TREASURY NOTES 8.60% (C) 4.585 5.160 
FNMA DISCOUNT NOTES 313588UC7 100 03/10/04 12/12/03 000 1.050 1.053 
FNMA DISCOUNT NOTES 313588UE3 100 03/12/04 02/17/04 000 .950 .951 
FNMA DISCOUNT NOTES 313588UK9 100 03/17/04 11/04/03 000 1.090 1.094 
FNMA DISCOUNT NOTES 313588UK9 100 03/17/04 11/04/03 000 1.090 1.094 
FNMA DISCOUNT NOTES 313588UK9 100 03/17/04 12/23/03 000 1.045 1.048 
FNMA DISCOUNT NOTES 313588US2 100 03/24/04 11/18/03 000 1.070 1.074 
FNMA DISCOUNT NOTES 313588VA0 100 04/01/04 12/04/03 000 1.090 1.094 
FNMA DISCOUNT NOTES 313588VG7 100: 04/07/04 20/17/03 000 1.120 1.126 
FNMA DISCOUNT NOTES 313588WD3 100 04/28/04 09/26/03 000 1.090 1.097 
FNMA DISCOUNT NOTES 313588WL5 100 05/05/04 02/12/04 000 1.000 1.002 
(Inv Type) 41 FNMA DISCOUNT NOTES HS 2 Tales 0) 1.052 1.056 
FEDERAL HOME LOAN DISC N 313384UC1 100 03/10/04 09/11/03 000 1.065 1.071 
FEDERAL HOME LOAN DISC N 313384VMB8 100 04/12/04 02/17/04 000 .985 . 986 
FEDERAL HOME LOAN DISC N 313384VP1 100 04/14/04 02/17/04 000 985 .987 
FEDERAL HOME LOAN DISC N 313384VR7 100 04/16/04 02/17/04 000 .990 .992 
FEDERAL HOME LOAN DISC N 313396XB4 HOO} 05:/210:/:04_1:0)/.2:9)/,03; 000- 2.220) aie 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 9.71% (C) AAO 3e 1 OWlG 


(oe) 
oa: ae = a 
BOOK 
PRICE 
99:3 501 
9:9)2.9:3:3 
99:..933 
99\.494 
9:9:,51:3 
99.658 
99.642 
99.600 
9:9) 62 
9:9: 5°77. 
99). 67 
97.531 
94.672 
94.656 
94.672 
94.672 
1:0'1:..:9'2'2 
95.734 
98.719 
97.586 
99.740 
99:93'7 
99.594 
99.594 
9957153 
919°..6:23 
99.640 
99.462 
9:9).,3'4:9 
99.769 
99.1677 
99.465 
99.850 
99.844 
99.838 
99.53'65 
99/5728 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 


50,000,000.00 
50,000,000.00 
30,000,000.00 
15,000,000.00 
30,000,000.00 
20,000,000.00 
31,000,000.00 
40,000,000.00 
25,000,000.00 
341,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
190,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
40,000,000.00 
50,000,000.00 
40,000,000.00 
10,000,000.00 
30,000,000.00 
25,000,000.00 
340,000,000.00 
45,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


15,000,000.00 


210,000,000.00 
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03/02/04 00:01:45 


BOOK VALUE 


49,750,305 .56 
49,,966,.250..0.0 
49,966,250.00 
29°,8487.333..3:3 
14,926,987 .50 
29,897,266.67 
19),92:8),3:25...00 
30,875,870.83 
39,844,600.00 
2:4°,,8947,343 75 
339,898,532 .64 
1'9;,,50.6., 2:50)..0:0 
97,467, 18:7. 50 
9:,465,,625...00 
9,467 ,187.50 
18), 93'47,3'7:5 =:010 
90, 960,,93:7.50 
47,867,187.50 
19,743,750.00 
185 ,422:,500..00 
24,935,104 17 
497, 96.87, S33 633 
49,093, £38.89 
19,918,855 .S6 
3:97, 90 73:05:56 
49) 82, 263: 78:9 
3:9), 8:55: 78:74. 5 48 
97,946, LTS 
29,804, 708 .3:3 
24594273 61.21 
338,881, 126.40 
44, 759,043..75 
49,924, 756.94 
49,922,020.83 
49,918,875.00 
14,904,800.00 
209, 42:9;,4 961-52 
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(SERPT) 


INVSMT 
NO. 
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Ww 
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SUBTOTAL 


39978 
39914 
3)9'9)115 
39985 
39986 
39971 
39967 
39968 
39984 
39983 
3'9:9'5'9 
39969 
39970 
39960 


te ee a a ee a a od 


SUBTOTAL 


3}9:9'9'6 
39896 
39897 
39992 
3'919:93 
40006 
39898 


A a de ie de 


SUBTOTAL 


BY 4339'9 77 


SUBTOTAL 


DESCRIPTION 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
(Inv Type) 


BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 


(Inv Type) 


WFB CD 
BOA CD 
BOA CD 
WFB CD 
WFB CD 
WFB CD 
BOA CD 


(Inv Type) 


PUBLIC TIME DEPOSIT 


(Inv Type) 


81 COMMERCIAL 


Giwty/ Cou NT Y 


MR 


313396UD3 
313396UH4 
313396VX8 
313396WS8 
313396WS8 


44 FMC DISCOUNT NOTES 


0660PO0C25 
0660POC90 
0660PO0C90 
0660PO0C90 
0660POCC3 
0660POCP4 
0660PODC2 
0660PODC2 
0660PODF5 
0660PODL2 
0660POE49 
0660POE49 
0660POE49 
0660POEJ6 


PAPER DISC 


9497POGB9 
06050GBB5 
06050GBB5 
PPIGIT7LTZ 
PP9G17MBO 
9497POGV5 
06050GAV2 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


OF SAN EORDA NN, C-1L7S-c 0 
DA NEE Bo DALY 415 - 54-448 7 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 2/29/04 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO. (TICKER) DATE PURP RATE YIELD PRICE 
100 03/11/04 12/12/03 000 1.050 1.053 99.738 
100 03/15/04 11/18/03 000 1.080 1.084 99.646 
100 04/22/04 11/05/03 000 1.120 1.126 99.474 
100 05/11/04 02/12/04 000 1.000 1.002 99.753 
100 05/11/04 02/17/04 000 1.000 1.002 99.767 
9.34%(C) 1.042 1.045 99.691 
100 03/02/04 01/28/04 000 1.010 1.011 99.905 
100 03/09/04 11/24/03 000 1.070 1.073 99.685 
100 03/09/04 11/24/03 000 1.070 1.073 99.685 
100 03/09/04 02/06/04 000 1.020 1.021 99.909 
100 03/12/04 02/06/04 000 1.020 1.021 99.901 
100 03/23/04 01/21/04 000 1.030 1.032 99.823 
100 04/12/04 01/16/04 000 1.030 1.033 99.751 
100 04/12/04 01/20/04 000 1.030 1.032 99.763 
100 04/15/04 02/05/04 000 1.040 1.042 99.798 
100 04/20/04 02/05/04 000 1.040 1.042 99.783 
100 05/04/04 01/05/04 000 1.070 1.074 99.643 
100 05/04/04 01/21/04 000 1.040 1.043 99.700 
100 05/04/04 01/21/04 000 1.040 1.043 99.700 
100 05/18/04 01/05/04 000 1.070 1.074 99.602 
27.43% (C) 1.042 1.044 99.758 
100 03/15/04 02/13/04 000 1.020 1.020 100.000 
100 03/19/04 11/17/03 000 1.100 1.100 100.000 
100 03/19/04 11/17/03 000 1.100 1.100 100.000 
100 04/06/04 02/09/04 000 1.020 1.020 100.000 
100 04/12/04 02/09/04 000 1.020 1.020 100.000 
100 04/20/04 02/18/04 000 1.020 1.020 100.000 
100 05/12/04 11/17/03 000 1.150 1.150 100.000 
13.45% (C) 1.070 1.070 100.000 
100 07/17/04 01/15/04 000 1.200 1.200 100.000 
.00% (C) 1.200 1.200 100.000 
REPORT TOTALS SS eee 
ASSETS FIXED 1.333 1.385 99.564 


RUN: 


PAR VALUE 
SHARES 


25,000,000.00 
50,000,000.00 
27,000,000.00 
50,000,000.00 
50,000,000.00 


34,000,000.00 
24,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
35,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
20,000,000.00 
30,000,000.00 
50,000,000.00 


03/02/04 
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OO NOL345 


BOOK VALUE 


247,93: 4),.3:7/5..010 
49,823,000.00 
26,858,040.00 
49,876,388.89 
497883, 3.33.33 


33,967; 567.78 
23,924,386.67 
49,842,472.22 
49,954,666.67 
4:9',.950, , 4.16, 56:7 
24,955; :652:.-7:8 
3:9);910'0) :43:3'533 
49,881,263.89 
49,898,888.89 
34 92:47) 66.6.7 
4:9, 821, (6:66...657 
49) S49 Tl 
34,894,844.44 
49°, 8.010:, B16 4. sdk 


50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
20,000,000.00 
30,000,000.00 
50,000,000.00 
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Gril TY 4/°C. OU New ¥ OF 


MR 
(S“RPT) 
INVSMT 

NO. DESCRIPTION CUSIP 


A 39977 PUBLIC TIME DEPOSIT 


SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 


DANIEL DALY 
INVESTMENT 


INVESTMENTS OUTSTANDING AS OF 


MAJOR SORT KEY IS BANK 


FUND MATURITY PURCHA 
NO. (TICKER) DATE 


100 07/17/04 01/15/ 


100.00%(C) 
REPORT TOTALS 
ASSETS 


SAN FRA 
4 15 = 
INVENTO 
2/2 

SE SAF/ CUPN 
PURP RATE 

04 000 1.200 
12:20:10 

FIXED d!,2-2:0:0 


NCI 
55 4 - 
R Y 
9/04 


RUN: 


PAR VALUE 
SHARES 
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BOOK VALUE 


* ACTIVE TRANSACTIONS * 


38476 


38477 


38718 


38764 


38803 


38805 


38806 


38807 


39801 


39804 


39807 


39818 


DESCRIPTION/ POOL# 
ied A ee tea 
T NOTE (95.27) 

T NOTE (95.27) 

T NOTE (95.18) 

T NOTE (99.26) 

T NOTE (100.21) 

T NOTE (100.12) 

T NOTE (100.14) 

T NOTE (100.14) 

T NOTE (100.14) 


TREASURY BILLS 


TREASURY BILLS 


FMC DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


Gll-1Y¥ / CO UN-T ¥ 
DANIEL 


M 


R. 


DA 


OF 


1X 


SAN 
4 


DETAIL TRANSACTION REPORT - 


FUND: 


02/01/04 


100 


BANK BROK MATURITY TRADE/ 


CASH 


19 


1:9) 


19 


19 


19 


19 


19 


19 


abe) 


19 


aS) 


19 


DATE 


45 


89 


40 


40 


87 


40 


89 


45 


40 


40 


40 


42 


42 


/ENTRY 


02/15/04 
03/01/04 


03/01/04 
02/15/04 
03/01/04 


03/01/04 
02/15/04 
03/01/04 


03/01/04 
02/15/04 
03/01/04 


03/01/04 
02/15/04 
03/01/04 


03/01/04 
02/15/04 
03/01/04 


03/01/04 
02/15/04 
03/01/04 


03/01/04 
02/15/04 
03/01/04 


03/01/04 
02/15/04 
03/01/04 


03/01/04 
02/05/04 
03/01/04 
02/05/04 
03/01/04 
02/13/04 
03/01/04 
02/04/04 
03/01/04 


SETTLE 


02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/05/04 
02/05/04 
02/05/04 
02/05/04 
02/13/04 
02/13/04 
02/04/04 
02/04/04 


TO 


FRAN - CC 2S ¢€ 0 


02/29/04 
SETTLEMENT DATE BASIS 


POOLED FUNDS 


TXN COUPON 
TYP YIELD 


MAT 


AMRT 


MAT 


AMRT 


MAT 


AMRT 


MAT 


AMRT 


MAT 


AMRT 


MAT 


AMRT 


MAT 


AMRT 


MAT 


AMRT 


MAT 


MAT 


MAT 


MAT 


MAT 


UPON oie S: 4) = 
FIXED INCOME 
PAR VALUE 


ORIGINAL FACE 


-15,000,000.00 


-15,000,000.00 


-15,000,000.00 


-18,000,000.00 


-10,000,000.00 


-25,000,000.00 


-25,000,000.00 


-25,000,000.00 


-25,000,000.00 


-15,000,000.00 


-15,000,000.00 


-50,000,000.00 


-10,000,000.00 


44 8'7 


BOOK VALUE 
PREM / (DISC) 


625,,.784...2:5 
-15,000,000.00 
625, 78.1. 2'5 
-15,000,000.00 
667,968.75 
-15,000,000.00 
3'6,,,962'..5'0 
-18,000,000.00 
=6:2',:5:0:0:..'0/0 
-10,000,000.00 
-8:9:,843 .75 
-25,000,000.00 
-4141,.3:28:.23 
-25,000,000.00 
= 105), 4:68).:7'5 
-25,000,000.00 
=h07 p42 88 
-25,000,000.00 
a4 19/29), 23125 
4 929 esa 25 
1479), -7/3'3), (5D 15.6 


=9),, 95105 95%.00 


RUN: 


(INTEREST) 


AMORT/ (ACCRET) 


6.207 le.2.5: 
-3/5'6:,:2'5:0...0,0 


-625, 7:81...25 
=3'56',:2'5.0' 1010 


= 6/677; 968).-75 
-3/56,,/2:9:0'100 


=3)6,,562).:50 
-427,500.00 


62,500.00 
=:2'3.7,,2510:0:::0;0 


8'9),.8'43%, 7/5 
- 5:93), 75.0 ..0'0 


IS 2 Ora Ss 
='5:9935, 1/5:0).010 


105,468.75 
=593,75.0'..0'0 


107, 421-88 
='5:9'3;;°7'5:0).0:0 
=5710), <h6'8 3.2755 
=//05 MGB 15 
-266,444.44 


=4:9',/02:5..0:0 


03/02/04 


PAGE: 1 
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(GAIN) /LOSS 
SETTLEMENT 


15),°3'51652:5.0'. 0:0 


15 ,,13'5'16;,52150 010 


15), 31516 25:0. 010 


°18,427,500.00 


10, ,:23:7;,5.0'0:.:0.0 


2:54-5:93, 7510/1010 


2:5.,/5:'9)3.,575°0: 010 


294,593,750 ...00 


2/9), 519)3),+7' 5.0). 010 


15,000,000.00 


15,000,000.00 


50,000,000.00 


10,000,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39819 


39869 


39879 


3:98:91: 


3:98:95 


39908 


3:993)7 


39947 


39956 


3:9:9'5'7 


39961 


39963 


39964 


39972 


3.9973 


39974 


39/9175 


3'9'9'7-6 


39980 


39981 


39982 


DESCRIPTION/ POOL#¥ 
MEMO 
T NOTE (98.23) 


TREASURY BILLS 


TREASURY BILLS 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


TREASURY BILLS 


WELL CD 


WFB CD 


WFB CD 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
BOA CP 

FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FMC DISCOUNT NOTES 
FEDERAL HOME LOAN DISC 
FMC DISCOUNT NOTES 


GIT Y / COUN TY OF SAN 


FRANCIS € 0 


MR DANIEL D A. fr-y 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
02/01/04 TO 02/29/04 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 

BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 

CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 

19 08/15/08 02/15/04 INTR 3.250 -22,961.96 
02/15/04 03/01/04 02/15/04 3.533 

19 40 02/12/04 02/12/04 MAT .920 -25,000,000.00 -24,924,611.11 
03/01/04 02/12/04 923 

19 45 02/05/04 02/05/04 MAT -940 -10,000,000.00 -9,974,150.00 
03/01/04 02/05/04 .942 

19 40 02/05/04 02/05/04 MAT 1.065 -25,000,000.00 -24,932,697.92 
03/01/04 02/05/04 1.068 

19 40 02/05/04 02/05/04 MAT 1.075 -28,000,000.00 -27,929, 766.67 
03/01/04 02/05/04 1.078 

19 42 02/19/04 02/19/04 MAT 1.065 -20,000,000.00 -19,944,975.00 
03/01/04 02/19/04 1.068 

19 40 02/12/04 02/12/04 MAT .855 -50,000,000.00 -49,926,375.00 
03/01/04 02/12/04 .856 

19 40 02/17/04 02/17/04 MAT 1.050 -40,000,000.00 -40,000,000.00 
03/01/04 02/17/04 1.050 

19 40 02/02/04 02/02/04 MAT 1.060 -50,000,000.00 -50,000,000.00 
03/01/04 02/02/04 1.060 

19 40 02/02/04 02/02/04 MAT 1.060 -50,000,000.00 -50,000,000.00 
03/01/04 02/02/04 1.060 

19 43 02/18/04 02/18/04 MAT .960 -11,745,000.00 -11,734,038.00 
03/01/04 02/18/04 961 

19 40 02/06/04 02/06/04 MAT 930 -50,000,000.00 -49,971,583.33 
03/01/04 02/06/04 931 

19 40 02/06/04 02/06/04 MAT 930 -50,000,000.00 -49,971,583.33 
03/01/04 02/06/04 931 

19 40 02/24/04 02/24/04 MAT 1.020 -30,000,000.00 -29,971,100.00 
03/01/04 02/24/04 1.021 

19 40 02/09/04 02/09/04 MAT .930 -50,000,000.00 -49, 967,708.33 
03/01/04 02/09/04 .931 

19 40 02/09/04 02/09/04 MAT 930 -50,000,000.00 -49, 967,708.33 
03/01/04 02/09/04 931 

19 40 02/20/04 02/20/04 MAT 960 -50,000,000.00 -49,962,472.22 
03/01/04 02/20/04 966 

19 40 02/20/04 02/20/04 MAT 960 -50,000,000.00 -49,962,472.22 
03/01/04 02/20/04 966 

19 89 02/10/04 02/10/04 MAT -950 -50,000,000.00 -49, 964,375.00 
03/01/04 02/10/04 .951 

19 40 02/17/04 02/02/04 PURC -940 50,000,000.00 49,980,416.67 

02/06/04 02/02/04 -940 -19,583.33 

40 02/17/04 MAT -940 -50,000,000.00 -49,980,416.67 
03/01/04 02/17/04 940 

19 40 02/17/04 02/02/04 PURC 950 50,000,000.00 49,980,208.33 

02/06/04 02/02/04 .950 -19,791.67 


RUN: 


(INTEREST) 


AMORT/ (ACCRET) 


-302,038.04 


=-75,3:88:..8:9 


=25,,85.0'50.0 


=67,.3:'0:2'..08 


= OG 23:33 3/3 


=5'5;,.0:2'5.. 0.0 


= 134 .625..00 


-74,666.67 


=51, 52:7. 78 


=51552:7. 78 


=10;, 962.010 


-28,416.67 


= 2:8) 41.6.5 6:7, 


-28,900.00 


#332) 5291 6:7, 


=3 27,291. 6.7 


SS Oath o 


377 D2 LO 


=3'5,,625.. 00 


—195 5:83.53 


03/02/04 


PAGE: 
00:01 


2 
:36 


(GAIN) /LOSS 


SETTLEMENT 
325,000.00 
25,000,000.00 
10,000,000.00 
25,000,000.00 
28,000,000.00 
20,000,000.00 
50,000,000.00 
40,074,666.67 
5:0) ,0'515,S:2'7/5 78 
507 051',.52°7;. 78 
LT, 745 000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
-49, 980,416.67 
50,000,000.00 


-49,980,208 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39983 


39984 


39985 


39986 


39987 


39988 


39989 


39990 


39994 


39992 


39993 


39994 


3'9:9:9'5 


39996 


3'9:9/9'7, 


39998 


DESCRIPTION/POOL# 
MEMO 

FMC DISCOUNT NOTES 
BOA CP 

BOA CP 

BOA CP 

BOA CP 

T NOTE (99.21) 

ET NOTE. (99 521) 

T NOTE (99.21) 

T NOTE (99.21) 

T NOTE. (:9.9'..21) 
WFB CD 

WFB CD 


FNMA DISCOUNT NOTES 


FMC DISCOUNT NOTES 


WFB CD 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


@ rer Y /-€ 0 UN TY 


MR 
BANK BROK 
CASH DATE 

a) 40 

19 40 

a) 40 

19 40 

19 40 

1:9 89 

40 

19) 40 

40 
19 87 
40 
19 43 
40 
19 45 
40 

19 40 

19 40 

19 43 

1:9 43 

ae) 40 

ae) 40 

19 40 


DANIEL 


FUND: 


MATURITY 
/ENTRY 


02/17/04 
03/01/04 
04/20/04 
02/06/04 
04/15/04 
02/06/04 
03/09/04 
02/06/04 
03/12/04 
02/06/04 
06/30/05 
02/13/04 


02/27/04 
06/30/05 
02/13/04 


02/27/04 
06/30/05 
02/13/04 


02/27/04 
06/30/05 
02/13/04 


02/27/04 
06/30/05 
02/13/04 


02/27/04 
04/06/04 
02/13/04 
04/12/04 
02/13/04 
05/05/04 
02/13/04 
05/11/04 
02/13/04 
03/15/04 
02/13/04 
03/12/04 
02/17/04 
02/18/04 


448 7 


BOOK VALUE 
PREM / (DISC) 


49,980,208 .33 


34,924,166.67 
=75., 83:3'.3:3 
49,898,888.89 
=O Ueki dal eal a 
49,954 ,666.67 
=457,3:33..33. 
49,950 ,416.67 
=4:9),: 583; 33 

DP DI 20.6. 39 
=227 193.68 
=9; 971,206. 3:9 
22:, 193..62 

9, 977,987.64 
222: OND. 3:6 

=O I0T, IS. OF 
22 0127.36 
9,.97-74.206..3:9 
Se Si One 
=9), 97> 206...39 
Pye Trp se he ra oy 
9.,976,425..14 
=237, 574°.:8:6 

= 97, F716. 42:5; AA 
23,574.86 

SF IVT P206 339 
$22, 193". 6k 

= OF, Sul, 206... 319 
22,,.793'. 61 
40,000,000.00 


20,000,000.00 


24,942, 361000 
=577),,6)3)8) 38:9 
49,876,388.89 
= 23) Onleteel Gt 
50,000,000.00 


49), 9685333533 
= OGG om 
49,998,638.89 


OF AN FE REA N.C LE S°e 0 
DAY Yi 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
02/01/04 TO 02/29/04 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
02/17/04 MAT 950 -50,000,000.00 
02/17/04 .950 
02/05/04 PURC 1.040 35,000,000.00 
02/05/04 1.042 
02/05/04 PURC 1.040 50,000,000.00 
02/05/04 1.042 
02/06/04 PURC 1.020 50,000,000.00 
02/06/04 ie OD: 
02/06/04 PURC 1.020 50,000,000.00 
02/06/04 1021 
02/09/04 PURC 1.125 10,000,000.00 
02/09/04 1.381 
02/25/04 SALE 1.125 -10,000,000.00 
02/25/04 i 387. 
02/09/04 PURC 1.125 10,000,000.00 
02/09/04 13k 
02/25/04 SALE 1.125 -10,000,000.00 
02/25/04 1.375 
02/09/04 PURC 1.125 10,000,000.00 
02/09/04 1.381 
02/25/04 SALE 1.125 -10,000,000.00 
02/25/04 Numer Bl 
02/09/04 PURC 1.125 10,000,000.00 
02/09/04 1.387 
02/25/04 SALE 1.125 -10,000,000.00 
02/25/04 1.3387 
02/09/04 PURC 1.125 10,000,000.00 
02/09/04 1.381 
02/25/04 SALE 1.125 -10,000,000.00 
02/25/04 1.381 
02/09/04 PURC 1.020 40,000,000.00 
02/09/04 1.020 
02/09/04 PURC 1.020 20,000,000.00 
02/09/04 1.020 
02/12/04 PURC 1.000 25,000,000.00 
02/12/04 1.002 
02/12/04 PURC 1.000 50,000,000.00 
02/12/04 1.002 
02/13/04 PURC 1.020 50,000,000.00 
02/13/04 1.020 
02/17/04 PURC -950 50,000,000.00 
02/17/04 951 
02/17/04 PURC -980 50,000,000.00 
02/17/04 980 


02/17/04 


= res iyd ES kst 


RUN: 


(INTEREST) 


AMORT/ (ACCRET) 


=1:9)7, 791 36:7 


-4,945.05 


-4,945.05 


=4',.94.57%.05 


=4,,945::05 


=4, 945.05 


03/02/04 


PAGE: 3 
00:02 3:3'6 


(GAIN) /LOSS 
SETTLEMENT 


50,000,000.00 
$34,924, 166.67 
-49,898,888.89 
-49,954,666.67 
=4'9),950,, 4:6)./6;7 
29) DU, 206 53:9 
= 8), 593575 
9':9:9:05,7:4:5:.159 
is pe Jal ei arae: teh fara ose $ 
27,8 2).5:0 
9,990, 745.19 
=9),, 977,206.39 
=87,,5:93'5 75 
9,990.7 45.. 49 
=97 9716), 4125) 04 
=9,.3:75:.00 
979907, TAS Lg 

= 9/9717, 206 539 
= 87 DIS e160 
9,990, 745:..20 
-40,000,000.00 
-20,000,000.00 
24), 94:2), 3:64) ak 


-49,876,388.89 


-50,000,000.00 


=—4'97, 9168), 338)533 


-49,998,638.89 
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* ACTIVE TRANSACTIONS * 


DISC 


DISC 


DISC 


DISC 


INVSMT DESCRIPTION/POOL#¥ 
NO. MEMO 
39998 FEDERAL HOME LOAN 
39999 FEDERAL HOME LOAN 
40000 FEDERAL HOME LOAN 
40001 FEDERAL HOME LOAN 
40002 FMC DISCOUNT NOTES 
40003 TREASURY BILLS 
40004 TREASURY BILLS 
40005 TREASURY BILLS 
40006 WFB CD 
40007 TREASURY BILLS 
40008 TREASURY NOTES 
40009 TREASURY NOTES 
40010 TREASURY NOTES 
40011 TREASURY NOTES 
40012 TREASURY NOTES 
40013 TREASURY NOTES 


EEE ———————eeeeeeeeeeem— COM 


GiTy /-€ oOo UN TY OF SAN 


M 


R 


BE RAN COLT SC © 


BANK BROK MATURITY TRADE/ 


CASH DATE 
19 40 
19 40 
159) 40 
19 40 
19), 40 
19 40 
19 40 
9 40 
19 40 
19 40 
19 89 

40 
9 45 
40 
19 87 
40 
Lg 40 
40 
19 43 
40 
19. 89 
40 


DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
02/01/04 TO 02/29/04 RUN: 03/02/04 00:01:36 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
/ ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
02/18/04 02/18/04 MAT 980 -50,000,000.00 -49,998,638.89 -1,361.11 
03/01/04 02/18/04 980 50,000,000.00 
04/12/04 02/17/04 PURC -985 50,000,000.00 49,924,756.94 
02/17/04 02/17/04 986 -75,243.06 -49,924,756.94 
04/14/04 02/17/04 PURC 985 50,000,000.00 49,922,020.83 
02/17/04 02/17/04 987 E17 Foy rans fs Yea ey -49,922,020.83 
04/16/04 02/17/04 PURC 990 50,000,000.00 49,918,875.00 
02/17/04 02/17/04 992 -81,125.00 -49,918,875.00 
05/11/04 02/17/04 PURC 1.000 50,000,000.00 49,883,333.33 
02/17/04 02/17/04 1.002 -116,666.67 -49,883,333.33 
07/01/04 02/18/04 PURC 920 30,000,000.00 29,897,266.67 
02/19/04 02/18/04 923 -102,733.33 -29,897,266.67 
07/08/04 02/18/04 PURC 915 20,000,000.00 19,928,325.00 
02/19/04 02/18/04 918 -71,675.00 -19,928,325.00 
07/22/04 02/18/04 PURC -930 31,000,000.00 30,875,870.83 
02/19/04 02/18/04 934 -124,129.17 -30,875,870.83 
04/20/04 02/18/04 PURC 1.020 30,000,000.00 30,000,000.00 
02/19/04 02/18/04 1.020 -30,000,000.00 
07/29/04 02/19/04 PURC -945 25,000,000.00 24,894,343.75 
02/19/04 02/19/04 949 -105,656.25 -24,894,343.75 
02/15/09 02/17/04 PURC 3.000 10,000,000.00 9,949,948.35 
02/19/04 02/17/04 Beets -50,051.65 -9,949,948.35 
02/17/04 SALE 3.000 -10,000,000.00 -9,949,948.35 -8,100.01 
02/19/04 02/17/04 3.2113 50,051.65 9,958,048.36 
02/15/09 02/17/04 PURC 3.000 10,000,000.00 9,954, 12265 
02/19/04 02/17/04 8110 -48,887.35 -9,951,112.65 
02/17/04 SALE 3.000 -10,000,000.00 -9,951,112.65 -6,935.70 
02/19/04 02/17/04 3.110 48,887.35 9,958,048.35 
02/15/09 02/17/04 PURC 3.000 10,000,000.00 9,948,848.35 
02/19/04 02/17/04 3.115 -51,151.65 -9,948,848.35 
02/17/04 SALE 3.000 -10,000,000.00 -9,948,848.35 ~-9,200.00 
02/19/04 02/17/04 3) I'S 51,151.65 9,958,048.35 
02/15/09 02/17/04 PURC 3.000 10,000,000.00 9,949,748.35 
02/19/04 02/17/04 3.013 -50,251.65 -9,949,748.35 
02/17/04 SALE 3.000 -10,000,000.00 -9,949,748.35 -8,300.00 
02/19/04 02/17/04 3).4113 50,251.65 9,958,048.35 
02/15/09 02/17/04 PURC 3.000 10,000,000.00 9,949,967.85 
02/19/04 02/17/04 Fala) -50,032.15 -9,949,967.85 
02/17/04 SALE 3.000 -10,000,000.00 -9,949,967.85 -8,080.50 
02/19/04 02/17/04 ha shits) 50,032.15 9,958,048.35 
02/15/09 02/17/04 PURC 3.000 7,000,000.00 6,986,663.85 
02/19/04 02/17/04 3.045 -13,336.15 -6,986,663.85 
02/17/04 SALE 3.000 -7,000,000.00 -6,986,663.85 -9,659.98 
02/19/04 02/17/04 3.045 13a, 386.15 6,996,323.83 
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INVSMT DESCRIPTION/POOL# 

ee eine ae See ee 
40014 TREASURY NOTES 
40015 TREASURY NOTES 
40016 TREASURY NOTES 
40017 TREASURY NOTES 
40018 TREASURY NOTES 
40019 TREASURY NOTES 
40020 TREASURY NOTES 
40021 TREASURY NOTES 
40022 TREASURY NOTES 
40023 TREASURY NOTES 
40027 TREASURY NOTES 


ACTIVE TRANSACTIONS 


* 


a 


Gal, Deve) 6 -On UN) Tey 


MR 
BANK BROK 
CASH DATE 

L9 87 

40 

ale) 40 

40 
9) 43 
40 
19 89 
40 
19 45 
40 
19 87 
40 
AT) 40 
40 
19 43 
40 
AL) 89 
40 
r9 45 
40 
19 40 
40 


DANIEL 


FUND: 


MATURITY 
/ENTRY 


02/15/09 
02/19/04 


02/19/04 
02/15/09 
02/19/04 


02/19/04 
02/15/09 
02/19/04 


02/19/04 
02/15/09 
02/19/04 


02/19/04 
02/15/09 
02/19/04 


02/19/04 
02/15/09 
02/19/04 


02/19/04 
02/15/09 
02/19/04 


02/19/04 
02/15/09 
02/19/04 


02/19/04 
02/15/09 
02/19/04 


02/19/04 
02/15/09 
02/19/04 


02/19/04 
02/15/09 
02/19/04 


F AN PER A NC 2 S.C 0 
DALY 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
02/01/04 TO 02/29/04 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
02/17/04 PURC 3.000 7,000,000.00 
02/17/04 3.040 
02/17/04 SALE 3.000 -7,000,000.00 
02/17/04 3.040 
02/17/04 PURC 3.000 7,000,000.00 
02/17/04 3.043 
02/17/04 SALE 3.000 -7,000,000.00 
02/17/04 3.043 
02/17/04 PURC 3.000 7,000,000.00 
02/17/04 3.045 
02/17/04 SALE 3.000 -7,000,000.00 
02/17/04 3.045 
02/17/04 PURC 3.000 10,000,000.00 
02/17/04 3.045 
02/17/04 SALE 3.000 -10,000,000.00 
02/17/04 3.045 
02/17/04 PURC 3.000 10,000,000.00 
02/17/04 3.048 
02/17/04 SALE 3.000 -10,000,000.00 
02/17/04 3.048 
02/17/04 PURC 3.000 10,000,000.00 
02/17/04 3.045 
02/17/04 SALE 3.000 -10,000,000.00 
02/17/04 3.045 
02/17/04 PURC 3.000 10,000,000.00 
02/17/04 3.043 
02/17/04 SALE 3.000 -10,000,000.00 
02/17/04 3.043 
02/17/04 PURC 3.000 10,000,000.00 
02/17/04 3.045 
02/17/04 SALE 3.000 -10,000,000.00 
02/17/04 3.045 
02/17/04 PURC 3.000 10,000,000.00 
02/17/04 3.032 
02/17/04 SALE 3.000 -10,000,000.00 
02/17/04 3.032 
02/17/04 PURC 3.000 10,000,000.00 
02/17/04 3.034 
02/17/04 SALE 3.000 -10,000,000.00 
02/17/04 3.034 
02/17/04 PURC 3.000 10,000,000.00 
02/17/04 2) (O7/al 
02/17/04 SALE 3.000 -10,000,000.00 
02/17/04 s¥5 @y/al 


02/19/04 


PREM / 


448 7 


BOOK VALUE 
(DISC) 


6,988,261.04 


217 73896 


=6';,918;8'; 261.04 


Hy 7385. 9'6 


6:.98:77,,43.3-.8 5 


=-12;, 566.15 


=6, 98:7 433-585 


12,566.25 


6,986,652 ..37 


+23 7347 36:3 


=67 9'8'6);-652:.3°7 


13,347 «63 


9,980,948.35 


=197,0'51 36:5 


= 9), 98'07,94:8:. 3'5 


2:97:0/51..6:5 


97979, TB83) 525 


-20;216.85 


=9),.9'°795, 7 B83) 5.15: 


20,216.85 


S280 ISH 95 


=19', 0168: ..0'5 


= 9 FBO: I San 95 


19,068.05 


97'9'8:2),.04'8)..3'5 


= 77.9516. 65 


='91/ 918'2;; 04:8: .3'5 


17,951.65 


95,9801; 93)1..'95 


=:9' 20:68" 10'S 


9, 29/810 93M .9'5 


19,068.05 


9,986,804.60 


= 13).1595). 40 


-9,986,804.60 


3) 795.410 


9), 986, 0:2'3'..3'5 


=113', 976-65 


= 9), 9.8,677,02:3)..3!5 


£3 IG 1615 


977, 96:87:835..:8'5 


“3, 1647.15 


=9),, 9 018, 8351785 


Sd, eas 


PAGE: 5 
RUN: 03/02/04 00:01:36 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


SETTLEMENT 
-6,988,261.04 
-8,062.81 
6,996,323.85 
-6,987,433.85 
-8,890.00 
6,996,323.85 
-6,986,652.37 
-9,671.48 
6,996,323.85 
-9,980,948.35 
-13,800.01 
9,994,748.36 
-9,979,783.15 
-14,965.20 
9,994,748.35 
-9,980,931.95 
-13,816.40 
9,994,748.35 
-9,982,048.35 
-12,700.00 
9,994,748.35 
-9,980,931.95 
-13,816.40 
9,994,748.35 
-9,986,804.60 
-11,718.76 
9,998,523.36 
-9,986,023.35 
-12,500.00 
9,998,523.35 
-9,968,835.85 
-29,687.51 
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GUI hey 7/..C*O) UL NGCTY OF SAN FRANCIS €¢O 


MR. DANIEL DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
02/01/04 TO 02/29/04 RUN: 03/02/04 00:01:36 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 

INVSMT DESCRIPTION/POOL#¥ BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

40028 TREASURY NOTES 19 87 02/15/09 02/17/04 PURC 3.000 10,000,000.00 9,969,617.10 
02/19/04 02/17/04 3.070 -30,382.90 -9,969,617.10 
40 02/17/04 SALE 3.000 -10,000,000.00 -9,969,617.10 -28,906.25 
02/19/04 02/17/04 3.070 30,382.90 9,998,523.35 

40029 TREASURY NOTES 19 89 02/15/09 02/17/04 PURC 3.000 10,000,000.00 9,969,617.10 
02/19/04 02/17/04 3.070 -30,382.90 -9,969,617.10 
40 02/17/04 SALE 3.000 -10,000,000.00 -9,969,617.10 -28,906.25 
02/19/04 02/17/04 3.070 30,382.90 9,998,523.35 

40030 TREASURY NOTES 19 45 02/15/09 02/17/04 PURC 3.000 7,000,000.00 6,988,261.04 
02/19/04 02/17/04 3.040 -11,738.96 -6,988,261.04 
40 02/17/04 SALE 3.000 -7,000,000.00 -6,988,261.04 -8,062.81 
02/19/04 02/17/04 3.040 11,738.96 6,996,323.85 

40031 TREASURY NOTES 19 43 02/15/09 02/17/04 PURC 3.000 10,000,000.00 9,968,835.85 
02/19/04 02/17/04 3.071 -31,164.15 -9,968,835.85 
40 02/17/04 SALE 3.000 -10,000,000.00 -9,968,835.85 -29,687.50 
02/19/04 02/17/04 3.071 31,164.15 9,998,523.35 

40032 TREASURY NOTES 19 40 02/15/09 02/17/04 PURC 3.000 10,000,000.00 9,986,023.35 
02/19/04 02/17/04 3.034 -13,976.65 -9,986,023.35 
40 02/17/04 SALE 3.000 -10,000,000.00 -9,986,023.35 -12,500.00 
02/19/04 02/17/04 3.034 13,976.65 9,998,523.35 

40033 TREASURY NOTES 19 87 02/15/09 02/17/04 PURC 3.000 10,000,000.00 9,986,023.35 
02/19/04 02/17/04 3.034 -13,976.65 -9,986,023.35 
40 02/17/04 SALE 3.000 -10,000,000.00 -9,986,023.35 -12,500.00 
02/19/04 02/17/04 3.034 13,976.65 9,998,523.35 

40034 TREASURY NOTES 19 43 02/15/09 02/17/04 PURC 3.000 10,000,000.00 9,986,023.35 
02/19/04 02/17/04 3.034 -13,976.65 -9,986,023.35 
40 02/17/04 SALE 3.000 -10,000,000.00 -9,986,023.35 -12,500.00 
02/19/04 02/17/04 3.034 13,976.65 9,998,523.35 

40035 TREASURY BILLS 19 40 03/18/04 02/20/04 PURC -900 50,000,000.00 49,966,250.00 
02/20/04 02/20/04 .901 -33,750.00 -49,966,250.00 

40036 TREASURY BILLS 19 43 03/18/04 02/20/04 PURC -900 50,000,000.00 49,966,250.00 
02/20/04 02/20/04 901 -33,750.00 -49,966,250.00 

40037 TREASURY NOTES 19 40 02/15/09 02/20/04 PURC 3.000 25,000,000.00 24,951,708.45 
-02/20/04 02/20/04 3.051 -48,291.55 -24,951,708.45 
40 02/20/04 SALE 3.000 -25,000,000.00 -24,951,708.45 -48,828.13 
02/20/04 02/20/04 3.051 48,291.55 25,000,536.58 

40038 TREASURY BILLS 19 43 07/22/04 02/25/04 PURC -945 40,000,000.00 39,844,600.00 


02/27/04 02/25/04 -949 = 5:5 74:0:0:1010 -39,844,600.00 
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* ACTIVE 


TRANSACTIONS * 


PAR 


TYPE/ WEIGHTED 


TXN# 


YIELD 


2% 7181 


3.533 


1.614 


45. 51812 


5 5 


PAR VALUE 


1346000000. 


-300000000. 


-1102745000. 


00 


00 


CSL THY +/ COU NG Y¥ OF SAN FRANCISCO 
MR. DANTIEL DALY A125). bon 4) oo haa Be) 
DETAIL TRANSACTION REPORT - FIXED INCOME 
02/01/04 TO 02/29/04 


ORIGINAL FACE 
VALUE 


REPORT GRAND TOTALS 
ASSETS 


BOOK VALUE 


1343733464.22 


-299237085.75 


=22, 961.96 


=11006.078:'73.. 40 


=4°76 562.51 


14, 9:5:6.710'9:3 57:5 


PREMIUM/ AMORTIZATION/ 
(DISCOUNT) (ACCRETION) (INTEREST) 


=2:,2606 535,578 


162, 91425 


= Bar eos: 20 


-302,038.04 


35:,423 598) 82 


476 ; 562: .52 


=r, 956,093.75 


PAGE: 7 
RUN: 03/02/04 00:01:36 


(GAIN) / 
LOSS SETTLEMENT 


-1343733464.22 


-424,764.46 299,686,575.46 


1105894345.64 


CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
7 SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


April 5, 2004 

The Honorable Gavin Newsom The Honorable Board of Supervi OMIMENTS NEPT 
Mayor of San Francisco City and County of San francisaly le UMENTS DEP] 
City Hall, Room 200 City Hall, Room 244 test ee es 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place APR ~ ¢ 2004 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


SAN FRANCISCO 
Ladies and Gentlemen: PUBLIC LIBRARY 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios under 


management. To highlight the activities of our portfolio during the past nine months, the results reflect earnings of 
pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 40,184,452 Earned Interest Yield 
Total Net Earnings $ 33,226,716 Pooled Funds 2.044% 
Average Age of Portfolio 85 Days All Funds 2.043% 


Total cost of the securities on hand March 31, 2004 was $2,206,209,042 with a market value of $2,216,524,574 plus 
fixed assets accrued earnings of $3,676,964. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding herewith 
computer printouts detailing the City’s investment portfolio as of March 31, 2004. These investments are in 
compliance with California Code and our statement of investment policy, and provide sufficient liquidity to meet 
expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of March 2004, earned interest yield and end of period portfolio 
balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and investments 
outstanding on March 31, 2004. 

4. General journal detailing purchases, sales, and interest activities during the month of March 2004. 


Susan Leal 
Treasurer 


Enc. 
ce: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. G. Kozitza 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


L DALY 4 
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POURS LT & -O iG, a 40: o Ff At Lis rf Lecus 


3/01/04 THROUGH 3/31/04 


ALL FUNDS 


Sa eat ods a gi GOV." T SECURITIES. -==+>=> 
ASSETS LIABILITIES 


~2,522,900.83 
2,8147,381..10 

2, 2:01 ,091;,664-.14 
d3.5 0'5 

2,206 ;-1097, 041...9:2 
27,2097, 2237362 .57 
1.427 


84.53 


84.53 


-000 


-00 


-00 


.000 


.00 


.00 


RUN: 


---------- TIME DEPOSITS --------- 


ASSETS 


1:03.34 


100,000.00 


pa Ay / 


100,000.00 


100,000.00 


2 7 


108.00 


108.00 


LIABILITIES 


N/A 


PAGE: al 


04/01/04 07:56:44 


2,522,900.93 
2,814,484.44 
2,201,191;664 014 
1.505 

2,206,209, 041.92 
2/209, 323,862.57 
1.427 

N/A 
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COTATy Yo i/s COU Nuck av OF SAN FoR AN GC Ir Ss co 
MR. DANIEL Diva LY 415-554-4487 PAGE: 1 
(STRPT) INVESTMENT INVENTORY RUN: 04/02/04 00:02:05 
INVESTMENTS OUTSTANDING AS OF 3/31/04 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 15.53% (C) £945 £949 99.625 344,000,000.00 342,709,860.83 
(Inv Type) 12 TREASURY NOTES 10.67% (C) 3°.849° 54.3410. 98.120 240,000,000.00 235,488,285.55 
(Inv Type) 41 FNMA DISCOUNT NOTES 7.68% (C) 1.029 1.032 99.716 170,000,000.00 169,517,258.33 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 17.20% (C) 986 .987 99.847 380,000,000.00 379,418,208.33 
(Inv Type) 44 FMC DISCOUNT NOTES 10.49%(C) £999 1.002 99.795 232,000,000.00 231,524,095.55 
(Inv Type) 81 COMMERCIAL PAPER DISC 25.28% (C) 1.034 1.036 99.778 559,000,000.00 557,761, 763.89 
(Inv Type) 91 NEGOTIABLE C.D.'S 13.13% (C) 1.046 1.403 99.893 290,000,000.00 289,689,569.44 
(Inv Type) 1010 PUBLIC TIME DEPOSIT . 00% (C) 1.200 1.200 100.000 100,000.00 100,000.00 


REPORT TOTALS SSess SSS555 SS55555 SSeS S5S5S5255S55 SS SSS SeSeeeSSSeS== 
ASSETS FIXED i310 -1.408 99.599" -2)7275., 100, 0010: 00 --2;,.206,.209,,041...9:2 
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Nit revere 
(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
39912 TREASURY BILLS 
11/20/03 05/20/04 
39916 TREASURY BILLS 
11/25/03 05/20/04 
40045 TREASURY BILLS 
03/04/04 06/03/04 
40046 TREASURY BILLS 
03/04/04 06/03/04 
40003 TREASURY BILLS 
02/18/04 07/01/04 
40004 TREASURY BILLS 
02/18/04 07/08/04 
40054 TREASURY BILLS 
03/10/04 07/15/04 
40005 TREASURY BILLS 
02/18/04 07/22/04 
40038 TREASURY BILLS 
02/25/04 07/22/04 
40007 TREASURY BILLS 
02/19/04 07/29/04 
40047 TREASURY BILLS 
03/04/04 07/29/04 
40055 TREASURY BILLS 
03/10/04 08/26/04 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 
37949 T NOTE (99.17) 
11/15/99 05/15/04 
38273 T NOTE (99.22) 
05/10/00 05/15/04 
38274 T NOTE (99.22) 
05/10/00 05/15/04 
38275 T NOTE (99.22) 
05/10/00 05/15/04 
38276 T NOTE (99.22) 
05/10/00 05/15/04 
38810 T NOTE (101.30) 
05/02/01 05/15/04 
40051 T NOTE(99.31) 
03/08/04 06/30/05 
39282 T NOTE (95.24) 
05/15/02 11/15/06 
39819 T NOTE (98.23) 


08/28/03 08/15/08 


DANIE 


INVESTMENT INVENTORY WITH MARKET 
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OF 
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SAN 
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FRANCISCO 


INVESTMENTS OUTSTANDING AS OF 03/31/04 
MAJOR SORT KEY IS ICC# 


CUS TP. BANK 
BROK 

912795PZ8 9 
40 

912795PZ8 L'9 
43 

912795Q0B0 19 
43 

912795QB0 Lg 
43 

9T2ZTI5SOR5 19 
40 

9127950S3 9 
40 

9127 95O0T1 19 
40 

912795QU8 9 
40 

912795QU8 19 
43 

9127 95QV6 19 
40 

912795QV6 1S) 
89 

912795027 JED 
40 

15.48% 
9128275F5 19 
45 

9128275F5 9 
45 

9128275F5 ES 
87 

IE2Z8275F5 19 
89 

9128 275EF5 Eg 
40 

9128275F5 19 
40 

912828BC3 Ale) 
40 

9128277F3 19 
87 

912828BG4 19 
43 


FUND CPN RATE 


SAFE 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


YTM TR 


5... 2:50:0 
4.5642 
1. 25:0 
1.1698 
3.5000 
4.5592 
3.2500 
3.5334 


dr = 5) 5.4 = 24. 4B 7 
VALUE 
PAR/SHARES MARKET VALUE 


BOOK 
30,000,000.00 
29%,,8'48',.3.3734.,3'3 
15,000,000.00 
14,926,987.50 
25,000,000.00 
24,940 ,,59'7-..22 
25,000,000.00 
24-940), 59:7 «2:2 
30,000,000.00 
29,897,266.67 
20,000,000.00 
#9), 9218. 3:25). 010 
50,000,000.00 
49°, 83:5;; 958:.33 
31,000,000.00 
3'0\,8'7'5:,,8:7:0). 83 
40,000,000.00 
39,844,600.00 
25,000,000.00 
24, 8:94., 343). 75 
25,000,000.00 
24,902,510.42 
28,000,000.00 
27,874,470.56 

344,000,000.00 
342,709,860.83 


20,000,000.00 
19,506,250.00 
10,000,000.00 
9,467, 187.50 
10,000,000.00 
9), 465) ,,62'5: 0/0 
10,000,000.00 
9,467 ;187'..50 
20,000,000.00 
183791347, 35757. 010 
50,000,000.00 
5.017960 , 937250 
50,000,000.00 
510), 07/55, H8ibi. 55. 
50,000,000.00 
47,867,187.50 
20,000,000.00 
19, 743,750.00 


MARKET PRICE 
2:9), 96:27,5:00..0'0 
99.87500000000 
14,981,250.00 
99.87500000000 
24,960 ,93°7..50 
99.84375000000 
24 ,9:60',.93'7 510 
99.84375000000 
29,925,000.00 
99.75000000000 
19).95:0:,,-0:00:.0:0 
99.75000000000 
4:9', 85:9 ,,,3'7'5: 300 
99.71875000000 
310) 7:39:03 5.2’: 1010 
99.68750000000 
39:83:75: ,0:0:0' 10:0 
99.68750000000 
24,921,875.00 
99.68750000000 
24,921,875 -00 
99.68750000000 
27,886,250.00 
99.59375000000 
34:3), 1. 0:87-E2'5:.:0'0 
99.74073400000 


20,100,000.00 
100.5000000000 
10,050,000.00 
100.5000000000 
10,050,000.00 
100.5000000000 
10,050,000.00 
100.5000000000 
20,100,000.00 
100.5000000000 
50,250,000.00 
100.5000000000 
4°9) ,9'5)3:,,.1:2'5...0)0 
99.90625000000 
527 lO 9 73'7/5:20'0 
104.2187500000 
20,562,500.00 
102.8125000000 


RUN: 
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CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


120,833.34 
SUNGARD 
52,800.00 
SUNGARD 
LBA. HO 
SUNGARD 
18 29 7 78 
SUNGARD 
3:2, 966...6°7 
SUNGARD 
217-8518). 3:3 
SUNGARD 
28,416.67 
SUNGARD 
3:47,43(5.2'B3 
SUNGARD 
37,800.00 
SUNGARD 
2:7, 5:62 .5.0 
SUNGARD 
18,569.44 
SUNGARD 
16), 3445 Tea 
SUNGARD 


39:8 .0/76:,9:2 
SUNGARD 
199,038.46 
SUNGARD 
199,038.46 
SUNGARD 
199,038.46 
SUNGARD 
398,076.92 
SUNGARD 
995 7192 43h 
SUNGARD 
14:2), 87/01..33 
SUNGARD 
663,461.54 
SUNGARD 
82,142.86 
SUNGARD 


Pee eee | 
17,462.50 
2);0:62;. 5.0 


2, 062..50 


cao ria Hehehe ryee lie 


=183)5 3/3 
=51,,0.00'..0:0 
=7 7, 18:1 66 
-7,400.00 

= 311. 25 


Tare Le 


=4,, 564 56:7 


OLS od) 


593175 15:0)..0;0 


58:2: -Bis2;..5:0 


584,375.00 


§82),,8152.25:0 


1, 165 ,'625;.:00 


=O ISTO 


= 17 7 S7/8i..03 
4,242, 187.50 


818,750.00 


= st\zeuee oe 


‘avaxs y aoemes wre |. 
“59 anor Sa\ 30184 


eGnt. Lagrpess watts 
- SANE TeRSt 027,904 44 

10962. SEBwANSS HITS 
asieFio#d Fis) eae 


6ege< Ate Si7e 


BISHTS Yb? 


1a araaaPec 


 prsustone 


12 °402 (Wi 
46 
areaaetes Pz 
| 
5: Fa: 
= = “30- 
73 
= > 
siento Fe. 
“a0 
aFtarGQhy YT? 
sj slags: te 
$e. 
rt. vee Ss 
7 8 
ie y 
4: 
i < 
® 
. | 
i 


a ter e237" ‘ 
75° 38%" 
a ers" fe: bod 


PU aoe" che" oe 


he" zee tee- 80 
50" 508° aoe 94 


9e2* +62 ize- 2 


a0" eos" hae’ O6 


ay ee 
an’ 
: as 
Ae 
2 . ae 
2 s 
i rt oaks ae 
$2' 252 Fh? 
a U 
ahi yp eGR 
=~ i” 
> 
3 ~F 
ure 
; z 
* 
es = 
si ‘ 
Ar “2 
a4 
¥ 
ee 2 


40° ces! ote 
$' ¢82°Tes re 
fo" ao0*H09 "08 


¥69° pada de 
re’ o80' 062-00 


qe sOngg0csed. 
‘Jeera 390°o8- 
799" 27090000080 


To‘ o20" 05089 


Woo we0c009056 | 
ve \ieet eee #5 


tnean eee = _——- 


wee eart Cane 


342" Toe" 152" 00 


Te es eo ak 


a2" za2ag0soeen 


34‘ dee "SP5~05 


“ot SRARICUSLOO 
oi: e752 ae 


2a tas 42 GUG2808 


2" 227 “sie oe 


Phar vurense 


at. eh 
n <3 et 2 ' Ta 
2.05 35> Tere 
x = Rie iG 
5 - Peal 
mp) 
» se ' 
>4 
= Wi'k 5 
. ie 7 
> ey wo 
Be? poy 
ii 
; a 
Sd —Pieid 
” 


‘yhalee 


OTTERS 
"343 (75' 
ie eae 29 
enaeviy 
"ee He 
Ape ees tite 
4 Race 


"22 : 
-$g'2a8 ‘Se 
-—* 
a wee 24 
a 
: S'S 
<aan ja 
a3 & fe) = 
e 
bo « ure 
va nes?) 
arti; % 


A 


Goal LAY") C2OnUcNe Y, OF SAN ERAN CTS ¢ oO 
MR DANIEL De Ay, 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 03/31/04 
MAJOR SORT KEY IS ICC#H 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 10.97% (M) 3.8506 240,000,000.00 243,225,000.00 
4.3128 235,488,285.55 101.3437500000 
39921 FNMA DISCOUNT NOTES 313588VA0 19 100 1.0900 40,000,000.00 40,000,000.00 
12/04/03 04/01/04 42 000 1.0939 39,855,877.78 100.0000000000 
40080 FNMA DISCOUNT NOTES 313588VE2 19 100 9600 25,000,000.00 24,995,138.89 
03/17/04 04/05/04 87 000 9605 24,987,333.33 99.98055555556 
40084 FNMA DISCOUNT NOTES 313588VF9 19 100 9600 40,000,000.00 39,990,277. 78 
03/19/04 04/06/04 40 000 9605 39,980,800.00 99.97569444444 
39871 FNMA DISCOUNT NOTES 313588VG7 19 100 1.1200 10,000,000.00 9,997,083.33 
10/17/03 04/07/04 42 000 1.1261 9,946,177.78 99.97083333333 
39835 FNMA DISCOUNT NOTES 313588WD3 19 100 1.0900 30,000,000.00 29,960,625.00 
09/26/03 04/28/04 40 000 1.0971 29,804,708.33 99.86875000000 
39994 FNMA DISCOUNT NOTES 313588WL5 19 100 1.0000 25,000,000.00 24,958,680.56 
02/12/04 05/05/04 43 000 1.002 24,9427361.11: -99%83472222222 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 67% (M) 1.0287 170,000,000.00 169,901,805.56 
1.0318 169,517,258.33 99.94223900000 
40056 FEDERAL HOME LOAN DISC NOTES 313384VG1 19 100 9750 50,000,000.00 49,991,833.33 
03/12/04 04/07/04 87 000 9757 49,964,791.67 99.98366666667 
39999 FEDERAL HOME LOAN DISC NOTES 313384VM8 19 100 9850 50,000,000.00 49,985,027.78 
02/17/04 04/12/04 40 000 9865 49,924,756.94 99.97005555556 
40000 FEDERAL HOME LOAN DISC NOTES 313384VP1 19 100 9850 50,000,000.00 49,982,305.56 
02/17/04 04/14/04 40 000 9865 49,922,020.83 99.96461111111 
40085 FEDERAL HOME LOAN DISC NOTES 313384VP1 19 100 9700 50,000,000.00 49,982,305.56 
03/19/04 04/14/04 40 000 9707 49,964,972.22 99.96461111111 
40086 FEDERAL HOME LOAN DISC NOTES 313384VP1 19 100 9700 15,000,000.00 14,994,691.67 
03/19/04 04/14/04 40 000 9707 14,989,491.67 99.96461111111 
40001 FEDERAL HOME LOAN DISC NOTES 313384VR7 19 100 9900 50,000,000.00 49,979,583.33 
02/17/04 04/16/04 40 000 9916 49,918,875.00 99.95916666667 
40081 FEDERAL HOME LOAN DISC NOTES 313384xXA2 19 100 9800 50,000,000.00 49,934,666.67 
03/17/04 05/19/04 87 000 9817 49,914,250.00 99.86933333333 
40082 FEDERAL HOME LOAN DISC NOTES 313384XA2 19 100 9800 50,000,000.00 49,934,666.67 
03/17/04 05/19/04 87 000 .9817 49,914,250.00 99.86933333333 
39877 FEDERAL HOME LOAN DISC NOTES 313396XB4 19 1:00*- 1s. 12:00 15,000,000.00 14,979,991.67 
10/29/03 05/20/04 87 000 121272 14,904,800.00 99.86661111111 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 17.13%(M) -9858 380,000,000.00 379,765,072.24 
9873 379,418,208.33 99.93817700000 
40057 FMC DISCOUNT NOTES 313396VF7 19 100 - 9600 50,000,000.00 49,993,194.44 
03/12/04 04/06/04 87 000 . 9606 49,966,666.67 99.98638888889 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


TAA aimee 
SUNGARD 
10,000.00 
SUNGARD 
13,866.67 
SUNGARD 
5d, 959.55 
SUNGARD 
170), 7 66.617 
SUNGARD 
34,027.78 
SUNGARD 


27, 083-33 
SUNGARD 
60,294 745 
SUNGARD 
60,194.45 
SUNGARD 
OOP ere oy Et Jie 3 102) 
SUNGARD 
5 254517 
SUNGARD 
60,500.00 
SUNGARD 
20,426 °67 
SUNGARD 
2:0) 467.677 
SUNGARD 
12 S33 oS 
SUNGARD 


26,666.66 
SUNGARD 


04/02/04 
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UNREALIZED GAIN 
UNREALIZED LOSS 


87.9707 312% 5:0 
=72:6:;7; 51.5463 


.00 
= 2) Oa a4 
-4,388.89 
=), (0'5 07.010 

-14,850.00 
$177,708: .:3:3 


.00 


3) 233% 3/4 
=216 13.9 
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INVENTORY WITH MARKET VALUE 


SAN 
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FRANCIS 
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INVESTMENTS OUTSTANDING AS OF 03/31/04 
MAJOR SORT KEY IS ICC# 


CL Taye / MC OUT NED ¥ 
MR. DRAGN) FoR as 
INVESTMENT 

(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
A 40079 FMC DISCOUNT NOTES 313396VNO 19 
03/16/04 04/13/04 87 
A 39889 FMC DISCOUNT NOTES 313396VX8 19 
11/05/03 04/22/04 42 
A 39995 FMC DISCOUNT NOTES 313396WS8 19 
02/12/04 05/11/04 43 
A 40002 FMC DISCOUNT NOTES 313396WS8 19 
02/17/04 05/11/04 40 
A 40083 FMC DISCOUNT NOTES 313396WZ2 19 
03/17/04 05/18/04 87 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 10.46% 
A 39967 BOA CP 0660PODC2 19 
01/16/04 04/12/04 40 
A 39968 BOA CP 0660PODC2 19 
01/20/04 04/12/04 40 
A 40052 BOA CP 0660PODC2 19 
03/09/04 04/12/04 40 
A 40053 BOA CP 0660PODC2 19 
03/09/04 04/12/04 40 
A 39984 BOA CP 0660PODF5 19 
02/05/04 04/15/04 40 
A 39983 BOA CP 0660PODL2 19 
02/05/04 04/20/04 40 
A 39959 BOA CP 0660POE49 19 
01/05/04 05/04/04 40 
A 39969 BOA CP 0660POE49 19 
01/21/04 05/04/04 40 
A 39970 BOA CP 0660POR49 19 
01/21/04 05/04/04 40 
A 40088 BOA CP 0660POE72 19 
03/26/04 05/07/04 40 
A 40089 BOA CP 0660POE72 19 
03/29/04 05/07/04 40 
A 40090 BOA CP 0660POE72 19 
03/29/04 05/07/04 40 
A 39960 BOA CP 0660POEJ6 19 
01/05/04 05/18/04 40 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 25.20% 
A 39992 WFB CD PP9G17LT2 19 
02/09/04 04/06/04 40 


(M) 


(M) 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


100 
000 


CPN RATE 
YTM TR 


1. L519) 
1.0000 
1 00:25 
1.0000 


1.0300 
d..0312'5 
1.0000 
1.0009 
1.0000 
1.0009 
1.0400 
1.0421 
1.0400 
1.0423 
1°. 0:7: 0:0 
1.0738 
1.0400 
1.0432 
1.0400 
1.043: 
1.0200 
Le O22 
1.0200 
a O20 
1...0:2'0:0 
Le OZ TD 
1.0700 
105743 


1.0200 
1.0200 


PAR/SHARES 
BOOK 
35,000,000.00 
34,973 , 5:94 744 
27,000,000.00 
26,858,040.00 
50,000,000.00 
49 876 ,388:...8:9 
50,000,000.00 
49), 883:, 333.33 
20,000,000.00 
19: 3916.6: 07.2 322 
232,000,000.00 
231,524 ,095...S5 


40,000,000.00 
3'9',.9'010;,:-4:3:3:. 33 
50,000,000.00 
49,881,263.89 
24,000,000.00 
23), Od Soo oS 
50,000,000.00 
49 9527. db? LS 
50,000,000.00 
49,898,888.89 
35,000, 00.0...00 
34,924,166.67 
50,000,000.00 
4:9 8.24 616 6:. (67 
50,000,000.00 
49,849,777. 78 
35,000,000.00 
34,894,844.44 
25,000,000.00 
24,970, 250.00 
50,000,000.00 
49.944 ,.75:0).0'0 
50,000,000.00 
49,944,750.00 
50,000,000.00 
49,800,861.11 
559,000,000.00 
SS Ol FO3189 


40,000,000.00 
40,000,000.00 


iS 


O 


448 7 


MARKET VALUE 

MARKET PRICE 
34,988,566.67 
99). 96733333333 
26,984,565.00 
99). 942833313333 
4:9;,945°,555-.56 
99° 89 TRI ta 
49, 945,555.56 
99: -B9LTT Ta Vad 
1397974, 40,. da 
99.87205555556 
23:1, 83:4) ,'84:8:..3\4 
99.92752100000 


339), 9875-40 Mea dl 
99. 96852777778 
49,984,263 .-89 
99.96852777778 
23%; 9.92), 44.6..56'7 
9996852757 7 78 
49,984,263.89 
99.96852777778 
497,979), 972 522 
99.95994444444 
3:4, .9:80:-9:73).'61! 
99.94563888889 
4:9), 952), 7992.67 
99 .9055833:3:3:3:3 
4 OF 9S 21, Or, 
99°. 90558333333 
345,.966)7;9546 7 
9:9'..9:055833:3333 
24,974,250.00 
99.89700000000 
49",.94:8;,50.0..0:0 
99.89700000000 
49,948,500.00 
99.89700000000 
4:9,,9'3)2', 7.63:.:8:9 
99..86552777778 
558: :58'5), B82 9, 
99.92591800000 


3959997 D9 0R LS 
91959:9)9'957/54'3:9:1'8 


RUN: 
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CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


15,088.89 
SUNGARD 
124,320.00 
SUNGARD 
68: 0:55.55 
SUNGARD 
61) Ada as 
SUNGARD 
8,208.33 
SUNGARD 


8:6 7 9:77;. 18 
SUNGARD 
103,000.00 
SUNGARD 
15.,.33:3:. 34 
SUNGARD 
31,944.44 
SUNGARD 
80,888.89 
SUNGARD 
56,622.22 
SUNGARD 
V2:9,,291..66 
SUNGARD 
02,555.55 
SUNGARD 
T1188 8:9 
SUNGARD 
4,250.00 
SUNGARD 
4,250.00 
SUNGARD 
4,250.00 
SUNGARD 
L295 291. ..617 
SUNGARD 


518988 
SUNGARD 


= 1 1'6:. 6:6 
24:205,.10,0 


Ly ba 2 
a ra a 


130). 56 


-220.00 


S45 833.3 


194.44 
B42 
hy 83335 o4 
458... 34 


320.84 


-250.00 
-500.00 


-500.00 
Bi Ould ecvalt 


5), 602). 7.9 
= 228033. 


= 5137 


pe Rp torething 
ve aie"2z00 90 
aa S220G080509 . 
1) Mesto sR 
a4 a #e26000N000- 
(yao St 210 ses"G6 - i 
Sec Se BAO 
reo az°Se9 OD ae nee” F2e°T. iT* et Be 
_ AM SER 4s Ses 94 Se. BS seabsts eel . a5 
+60 
600 
tae 
noo 
red 
yn 


2400. 26° eck aca nt ea pre" AAT 2A Te? ber ee 
r°Qase ~@2 WEE PSF}, Ba; Fee w29733 332° ayer 
F°@38G. #0'deS" 200" Ge. -Fa*agt' Jar "ed Ts se7 4 


“eeeObGE+a = TS 


Li O@n¥. 30° see BARN aaree ee yeueens 
<a opennoors Ga: 1 ;o9pe  F2" Gos ead 40 20° eOC 1002 27. 
weyers LE: = Gite v9) T:Ges37 5 sav eed Fe ba" 9 eeceoec es 
7 = ae GeevEorke — te Toc. 7°9900 220 ceG pce se ‘eH aa 222° 33 
= = ee eevee ae ene 026 T2063 en 227'.4e°aR 32 2eeF F402 Ea ineigee 
4 ane? aa ‘Wey Ch 2 50 Bee 0s00es 2) 206 I*gnoo 72° 229° Coa O80 a eet 241 So eae. =e 
sis: - “ag \ehees mri) So ea ls SGN So BAL F59"11 | Fe See ease pees 
, #2275 =-¥ Ge (oes 2S: eae: THs Se BG Saye? Ot ee oe a ae 3H 1? 
a => er yee é4\irzine. aa tear) ¢3°Ge7°Se3'4> Be PRCT SLE aren sn 
y Weses tee’ Ch : = o Aigne baa FeO Gus” (94 > Ot es att yes Ss 99 Gut ve 
; : ei yje(e¢ tees ae ; ; : ] GAG or i” 29o'° 433-2 ra’ t~tanetaR ee ; : a a 7 
) ws ay Ch Z @8e0toRc: i= Ge «-T OGhi ic 550° a85 > 04 ae as oe oF TGEs=0 : no 
. : : : : i : ~ a 7 
2 (*s=+ 6 29 5 ~“§2=z a 
7 ao xe LL: Fo-€e9 if! aS eC eo oe yy ze aw 2 
3, ‘ 7 =< sy 7 
b pat e? eat? Hi *- eco v= 
engetl- c& ; ml a uve is 4 oeu L ) se “eo 32 2 ox E 
; mw ei:i3 ‘ ¢x 6 <7 oat 7°: ; a erry iaertes : 
eo ; a ated 3 aye 7 rea oone ‘ ¥ , i - 
r2 « JE ‘ Of ; <7 > rrr 2 > = 
q — be 4 4 r ve za 4 ' 4ygoe * : < © z 
PL i 4 raa2 r it im vets akg 
wes tee | “a j Es} i "=m © mw 
»@ | is 9iliZ ‘ ‘ Le 
YY 4AAA4a & . 4 a] . t = . Me " 
be « i a= Loe wt : . : = 
> ae a ah it Mee are: uw WHy <a ce ’ E Te\ i & : ew: ovum 
& 3 wa.4) Te5- 
=> Loe ; , QPAg 
wt + ’ aoe = ¢ 
j : AE a iH wWeNae = overs é 
¥ ’ -: a ; . os . 
‘ , & t eee 5 
+ - @ ' 


GC eley-/ Ce OnUaN: Tt -y 


F 


DALY 


E RAN €or Sc 
415-5 5 4- 4 4 8-7 
INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/04 


MR. DANIE 
INVESTMENT 
(RPTMKT) 
INVEST DESCRIPTION CUSIP 
NUMBER PURCHASE MATURITY DATE 
A 39993 WFB CD PP9G17MBO 
02/09/04 04/12/04 
A 40006 WFB CD 9497POGV5 
02/18/04 04/20/04 
A 39898 BOA CD 06050GAV2 
11/17/03 05/12/04 
A 40087 WFB CD 9497PONY1 
03/25/04 05/18/04 
A 40062 BOA CD 0660P0G13 
03/15/04 07/01/04 
A 40061 BOA CD 0660P0G21 
03/15/04 07/02/04 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 
A 39977 PUBLIC TIME DEPOSIT 
01/15/04 07/17/04 


SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 


GRAND TOTAL 


13.08% (M) 


MAJOR SORT 


FUND CPN RATE 
SAFE 


100 
000 


ICCc# 


PAR/SHARES 
BOOK 
20,000,000.00 
20,000,000.00 
30,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
49,845,500.00 
50,000,000.00 
49,844,069.44 
290,000,000.00 
289,689,569.44 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2215100000.00 
2206209041.92 


O 


MARKET VALUE 
MARKET PRICE 
19,7 9:9.95,99.0'5 18 
99.99995088670 
29,999 79:79 7:8 
99.99993260486 
507/007, 3:28.03 
100.0146360623 
49,999,988 46 
9999997691140 
49:79:99. 93:94 9:1, 
99.99987981906 
4977999 7. 93;9%52'6 
99.99987851621 
290,007,145.80 
100.0024640000 


99,693.86 
99. 6933861101014 
99,693 .86 
99.69386100000 


2216524573 .59 
100.0643120000 


RUN: 04/02/04 


CURR ACCR INT 
PRICE SOURCE 
29,466.67 
SUNGARD 
3:6:,55.0'.0'0 
SUNGARD 

207 5.22:2:.22:2 
SUNGARD 
97-916... 6:7 
SUNGARD 
24,319.44 
SUNGARD 

24,, 31:9: 44 
SUNGARD 


256.67 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


=a wo 
LDA; 4319). 9a 


1557/8'6:9..82 


31°7,,62:7 276 
= 51-40 


8), 9215:050.5.16 
=800 7. 116.53'5 
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(SIRPT) 


INVSMT 


So ee ee a od 


NO. 


SUBTOTAL 


PPP rPrPrpPP YY 


37949 
38273 
38274 
38275 
38276 
38810 
40051 
39282 
39819 


SUBTOTAL 


PPP PPP 


319.9'2:1 
40080 
40084 
39871 
39835 
39994 


SUBTOTAL 


ee a a od a ad 


40056 
3391919)9) 
40000 
40085 
40086 
40001 
40081 
40082 


Cpl eTay /1G Oo) UeN in y OF SAN FRANCI 

MR DANIEL DALY 4 5 - 5 4 

INVESTMENT INVENTORY 

INVESTMENTS OUTSTANDING AS OF 3/31/04 

MAJOR SORT KEY IS ICCH# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD 
TREASURY BILLS 912795PZ8 100 05/20/04 11/20/03 000 1.000 1.005 
TREASURY BILLS 912795PZ8 100 05/20/04 11/25/03 000 .990 .995 
TREASURY BILLS 912795QB0 100 06/03/04 03/04/04 000 -940 .942 
TREASURY BILLS 912795QB0 100 06/03/04 03/04/04 000 .940 .942 
TREASURY BILLS 912795QR5 100 07/01/04 02/18/04 000 .920 .923 
TREASURY BILLS 912795083 100 07/08/04 02/18/04 000 .915 .918 
TREASURY BILLS 912795QT1 100 07/15/04 03/10/04 000 .930 933 
TREASURY BILLS 912795QU8 100 07/22/04 02/18/04 000 . 930 .934 
TREASURY BILLS 912795QU8 100 07/22/04 02/25/04 000 ~945 .949 
TREASURY BILLS 912795QV6 100 07/29/04 02/19/04 000 2945 .949 
TREASURY BILLS 912795Q0V6 100 07/29/04 03/04/04 000 .955 .959 
TREASURY BILLS 912795027 100 08/26/04 03/10/04 000 .955 .959 
(Inv Type) 11 TREASURY BILLS 15..533(C) .945 .949 
T NOTE (99.17) 9128275F5 100 05/15/04 11/15/99 000 5.250 5.882 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.793 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
T NOTE (101.30) 9128275F5 100 05/15/04 05/02/01 000 5.250 4.564 
T NOTE(99.31) 912828BC3 100 06/30/05 03/08/04 000 1.125 1.170 
T NOTE (95.24) 9128277F3 100 11/15/06 05/15/02 000 3.500 4.559 
T NOTE (98.23) 912828BG4 100 08/15/08 08/28/03 000 3.250 3.533 
(Inv Type) 12 TREASURY NOTES VO. 67S (CE) 3).,814¢9, - 4... Sait 
FNMA DISCOUNT NOTES 313588VA0 100 04/01/04 12/04/03 000 1.090 1.094 
FNMA DISCOUNT NOTES 313588VE2 100 04/05/04 03/17/04 000 .960 .960 
FNMA DISCOUNT NOTES 313588VF9 100 04/06/04 03/19/04 000 .960 . 960 
FNMA DISCOUNT NOTES 313588VG7 100: 04:/0:7/04 10/17/03' 000 2.120 -1.12'6 
FNMA DISCOUNT NOTES 313588WD3 100 04/28/04 09/26/03 000 1.090 1.097 
FNMA DISCOUNT NOTES 313588WL5 100 05/05/04 02/12/04 000 1.000 1.002 
(Inv Type) 41 FNMA DISCOUNT NOTES 7.68%(C) 1.029 1.2,03%2 
FEDERAL HOME LOAN DISC N 313384VG1 100 04/07/04 03/12/04 000 .975 .976 
FEDERAL HOME LOAN DISC N 313384VM8 100 04/12/04 02/17/04 000 -985 . 986 
FEDERAL HOME LOAN DISC N 313384VP1 100 04/14/04 02/17/04 000 -985 .987 
FEDERAL HOME LOAN DISC N 313384VP1 100 04/14/04 03/19/04 000 .970 Acyl 
FEDERAL HOME LOAN DISC N 313384VP1 100 04/14/04 03/19/04 000 .970 .971 
FEDERAL HOME LOAN DISC N 313384VR7 100 04/16/04 02/17/04 000 .990 .992 
FEDERAL HOME LOAN DISC N 313384XA2 100 05/19/04 03/17/04 000 .980 . 982 
FEDERAL HOME LOAN DISC N 313384XA2 100 05/19/04 03/17/04 000 . 980 .982 


CxO 


44 8 7 


99.494 
99.513 
99 162 
99°. 7672 
9'9°3.6.5.8 
99.642 
99.672 
99.600 
9:9) ,612 
Ihe eM M/ 
9:92.60, 
99.552 


7 53a 
94.672 
94.656 
94.672 
94.672 
101... 92'2 
100.252 
95.734 
98F 7K 


99.640 
99: 59419 
99-952 
99.462 


9:90%9'3:0 
919)... 8:5:0 
99.844 
919;5-.93:0 
9:9)-.93:0 
99.838 
IS 8i219 
99= B29. 


RUN: 


PAR VALUE 
SHARES 
30,000,000.00 
15,000,000.00 
25,000,000.00 
25,000,000.00 
30,000,000.00 
20,000,000.00 
50,000,000.00 
31,000,000.00 
40,000,000.00 
25,000,000.00 
25,000,000.00 
28,000,000.00 


20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 


40,000,000.00 
25,000,000.00 
40,000,000.00 
10,000,000.00 
30,000,000.00 
25,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


04/02/04 
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BOOK VALUE 


2:9;,, 84:8) ,.3'3)39.,3'3 
14,926,987. 5,0 
24,940,597.22 
24,940;597.22 
429, 89:7), 266: -6)7 
$9} 9:28) ,3:2'5.5 010 
49) 83/5: 795185313 
30,875,870.83 
39,844,600.00 
24,8194, 3:43:.. 75 
24, 902:, 510)..4:2 
27,874,470.56 


LY! 5i0'6.,,2:5'01., 010 
9:46.77, 28.50 
9,465,625.00 
9,467), L877 5:0 

U8), 93:4) ;.3'7:5130:0 

S10) 91610), VSi7z S10 

50}, 07:57, 78'S 25'S 

A7., 86:7, 587 .50 

AO), 74°32, 7:5:0!. O10 


39,855 877. 78 
24,98:7,,3:33' 33 
39,980,800.00 

Of, IAG), LI 8 
2.9), 8'0'42,7:0'8*..3)3) 
2149/9472), 3,645, Va 


49°, 964 791-67 
49,924,756.94 
49:7-92:2 0210583 
4:9 964, 972 122 
D4, 98/9, 41902 .6e7 
49,918,875.00 
49,914,250.00 
49,914,250.00 
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(SIRPT) 


INVSMT 
NO. 


SUBTOTAL 


40057 
40079 
39889 
3/9:9'9'5 
40002 
40083 


PPP P PY 


SUBTOTAL 


39967 
39968 
40052 
40053 
39984 
39983 
399159 
39969 
39970 
40088 
40089 
40090 
39960 


PPP rPPprrrPPprrryp 


SUBTOTAL 


39992 
39/9193; 
40006 
39898 
40087 
40062 
40061 


PRP DP PDD 


SUBTOTAL 


BS 3 :9'957-7 


SUBTOTAL 


Gort’ y¥-/ COU New Y¥ OF SAN FRANCI 

MR DANIEL DALY 415- 5 4 - 

INVESTMENT INVENTORY 

INVESTMENTS OUTSTANDING AS OF 3/31/04 

MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD 
FEDERAL HOME LOAN DISC N 313396XB4 100 05/20/04 10/29/03 000 1.120 1.127 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 17.20%(C) 986 987 
FMC DISCOUNT NOTES 313396VF7 100 04/06/04 03/12/04 000 960 961 
FMC DISCOUNT NOTES 313396VNO 100 04/13/04 03/16/04 000 .970 971 
FMC DISCOUNT NOTES 313396VX8 100 04/22/04 11/05/03 000 1.120 1.126 
FMC DISCOUNT NOTES 313396WS8 100 05/11/04 02/12/04 000 1.000 1.002 
FMC DISCOUNT NOTES 313396WS8 100 05/11/04 02/17/04 000 1.000 1.002 
FMC DISCOUNT NOTES 313396WZ2 100 05/18/04 03/17/04 000 ~985 987 
(Inv Type) 44 FMC DISCOUNT NOTES 10.49% (C) .999 1.002 
BOA CP 0660PODC2 100 04/12/04 01/16/04 000 1.030 1.033 
BOA CP 0660PODC2 100 04/12/04 01/20/04 000 1.030 1.032 
BOA CP 0660PODC2 100 04/12/04 03/09/04 000 1.000 1.001 
BOA CP 0660PODC2 100 04/12/04 03/09/04 000 1.000 1.001 
BOA CP 0660PODF5 100 04/15/04 02/05/04 000 1.040 1.042 
BOA CP 0660PODL2 100 04/20/04 02/05/04 000 1.040 1.042 
BOA CP 0660POE49 100 05/04/04 01/05/04 000 1.070 1.074 
BOA CP 0660POR49 100 05/04/04 01/21/04 000 1.040 1.043 
BOA CP 0660POR49 100 05/04/04 01/21/04 000 1.040 1.043 
BOA CP 0660POR72 100 05/07/04 03/26/04 000 1.020 1.021 
BOA CP 0660POE72 100 05/07/04 03/29/04 000 1.020 1.021 
BOA CP 0660POR72 100 05/07/04 03/29/04 000 1.020 1.021 
BOA CP 0660POEJ6 100 05/18/04 01/05/04 000 1.070 1.074 
(Inv Type) 81 COMMERCIAL PAPER DISC 25.28% (C) 1:03'4, 110316 
WFB CD PP9G17LT2 100 04/06/04 02/09/04 000 1.020 1.020 
WFB CD PP9G17MBO 100 04/12/04 02/09/04 000 1.020 1.020 
WFB CD 9497POGV5 100 04/20/04 02/18/04 000 1.020 1.020 
BOA CD 06050GAV2 100 05/12/04 11/17/03 000 1.150 1.150 
WFB CD 9497PONY1 100; 05/18/04 03/25/04 000° 21.020, 1.020 
BOA CD 0660P0G13 100 07/01/04 03/15/04 000 1.030 2.066 
BOA CD 0660P0G21 100 07/02/04 03/15/04 000 1.030 2.066 
(Inv Type) 91 NEGOTIABLE C.D.'S Abe ena bette (Cady 1.046 1.403 
PUBLIC TIME DEPOSIT 100 07/17/04 01/15/04 000 1.200 1.200 
(Inv Type) 1010 PUBLIC TIME DEPOSIT .00%(C) A 20100.) eh.2.010 


Cc Oo 


448 7 


D9 Lol 
99.763 
9:9: 906 
99:.:906 
9.9°..798 
9:9). 7183 
99.643 
99.700 
9:9) 730.0 
99°88. 


100.000 
100.000 
100.000 
100.000 
100.000 

99°69. 

99.688 


100.000 


RUN: 


PAR VALUE 
SHARES 


50,000,000. 
35,000,000. 
27,000,000. 
50,000,000. 
50,000,000. 
20,000,000. 


40,000,000. 
50,000,000. 
24,000,000. 
50,000,000. 
50,000,000. 
35,000,000. 
50,000,000. 
50,000,000. 
3'5:,,.0:0:0;,:0:0 0. - 
2'5,, '0:0:0;, 0'0/0'. 
50,000,000. 
50,000,000. 
50,000,000. 


40,000,000. 
20,000,000. 
30,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 


04/02/04 


PAGE: 2 
00:02:05 

BOOK VALUE 
14,904,800.00 
379,418, 208.33 
49,966,666.67 
34,973,594.44 
26,858,040.00 
49,876,388.89 
49 /.883,.33:3'533 
£9 ;.9:6:6;,0:7:2...22 
23.15, 52410957. 515 
39, 900,433.33 
49,881,263.89 
23 pO ASo8 nso 
49.,.952..777.78 
49,898,888.89 
34,924,166.67 
49,821,666.67 
49,849 7773.78 
34,894,844.44 
24,,9'70 ,250:..0.0 
49,944,750.00 
49,944,750.00 
49,800,861.11 
SS pO. 7.63189 
40,000,000.00 
20,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
49,845,500.00 
49,844,069.44 
289,689,569.44 


100,000.00 


eYiizior 
aries oFlTe\ss ae 
o€ S3\se er 2: a Fase 
oF Tria : - meee 
ie RBS 2404 « 
. Sel senies- cs 
Be mana soo. 2 (58-3 169 om 


a = “weics 3 a 4 ea 900° soe ey) 


ee Any ee = —— 


= s50- pai a\ee $F COR bee 05 : ras > eu eee wri ‘ 
J Oe \Wsio¢ Ge\saley ooo Toop F859 e'aao 3 ae OR ee ar gas age (ge 
GR\RALOs WILT Ve « ; 2MRF 33) 8ad pe See ag oe ee ert see ee 


£0" 


oor tb 
‘g0Eq- POW oF Se “GPLGA\OE GQESPLOF ROO Fea 7°05) er 32 aa" n5e-es 0 | SOSSe2 SP ce 
abst wey ce ae a, $26 De\OALG4 YF\IT\oe 956 1°66 TOK ep ane 12° bos g00°20 ~~ PETEpe eer 7 
F Sanes BOW 6S a ThG Oios\us STUSI\Ge cos Y°t9p° 7°47 Fe bee 20* oth 250 O® ¢a°8?d"445" 45 “= 
j Jezes 2OY “$a0c oPlowvet STicr\ci Sood dah 44° 22°) #0 'SoU"-dap oe 63° Si 220 te : 
, Soe Be Ch 1OG Gr\S00e US\Ce.94 son fee F048 947485 ae ee. es ot 93S see Ss 
f jee fer Oo. 760 G04.7°2100 65°. C7 400 66> 3° 434. 8°49. 20 oak 2H’ PO tte 2a ee ia 
16203 Boe } ; On Ge\s3 Lee Sr\ Sah" oe Tes ‘col 24° 38¢ ‘Sh Gap ons’ oe tie Tins SS 
j Page" aT | a C3 j69 ej\2! Lae 20°66 504 an0--- = =3es : ee aa pile “yh ioe 26 <3" 2.) ¥e" ¥a 
i | eee Gs OG Gerais ¢riseay tar ete a ; sé : * joe ae +) o03" Ses “Re 
7 fon. 9492 Cee Of itelar od = AF 3 a4 te 6 > +) 7S eee: p>: 
. # at sa $y 7 oe ° 23 e 
: 5 6 P< ee. SPraiaye Gm = Sa ; ’ 4 : eS 4 
! U Beye - ea i 8 my) iA j ) 4 ie 
’ ib rs had oA Aes j i 12? = ’ 
é + aes 3" BS it J ! wy ¢ 2a ¢q 2 by 
; i e (fo) ae. 945" vi ‘ Pi r ; 
' = 44 om of oe ee s\n >it ‘ #4 z 
ii) 
: e444 *, M 2 ih ; * 4 
» % y , ’ a: 
e ee é ‘ aS] ia ad ¥ ? L 
ad aD TS ie rrz - z ° 
eS ee ee! coe | 
: eiuy Coie a oe GS 
7 4 ee -_ sw. 5 ' 
v ' = Fs ¢ 


(SIRPT) 


INVSMT 
NO. 


DESCRIPTION 


G@igTy / CO UN T ¥ OF SAN 


MR DANIEL D Avh ¥ 415-554 - 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 3/31/04 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
CUSIP NO. (TICKER) DATE PURP RATE YIELD 
REPORT TOTALS Sess =====55 
ASSETS FIXED 1.310 1.408 


FRAN CIs € 0 


448 7 


PAGE: 3 
RUN: 04/02/04 00:02:05 
PAR VALUE 
SHARES BOOK VALUE 
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Cela DeY /)(G-O UeN TY OF SAN ER ANG LS G0 
MR. DANIEL DALY 415-554-4487 PAGE: a 
(SIRPT) INVESTMENT EN ev BINGO Roy RUN: 04/02/04 00:02:05 
INVESTMENTS OUTSTANDING AS OF 3/31/04 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 39977 PUBLIC TIME DEPOSIT 100 07/17/04 01/15/04 000 1.200 1.200 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.200 1.200 100.000 100,000.00 100,000.00 


REPORT TOTALS 22S ee eee S a8 SS Se a ee eee See eee eee eee 


ASSETS FIXED 1.200 1.200 100.000 100,000.00 100,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39826 


39834 


39887 


39888 


39896 


39:89:77 


39904 


319909 


39914 


39915 


3:9193'5 


39936 


39.955 


39971 


39978 


39985 


39986 


39996 


3:99;97 


40035 


40036 


40039 


DESCRIPTION/POOL# 
MEMO 


TREASURY BILLS 

FEDERAL HOME LOAN DISC 
FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
BOA CD 

BOA CD 

FNMA DISCOUNT NOTES 
FMC DISCOUNT NOTES 
BOA CP 

BOA CP 

FNMA DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


BOA CP 
BOA CP 
BOA CP 
BOA CP 
WFB CD 


FNMA DISCOUNT NOTES 


TREASURY BILLS 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


M 


BANK BROK MATURITY TRADE/ 


CASH DATE 
ale) 40 
19, 42 
19 40 
19 40 
a) 40 
aM) 40 
19 42 
19. 42 
iB) 40 
a) 40 
I9 40 
19 40 
19 40 
19 40 
19 40 
9 40 
19 40 
19 40 
ale) 40 
19 40 
aly) 40 
als) 43 


EL Y / CO UN t ¥ O F SAN 


DANIEL DOANE Y 4 WES = -6 255 a= 
DETAIL TRANSACTION REPORT - FIXED INCOME 
03/01/04 TO 03/31/04 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
TXN COUPON PAR VALUE 


/ENTRY SETTLE TYP YIELD ORIGINAL FACE 
03/04/04 03/04/04 MAT 1.010 -50,000,000.00 
04/01/04 03/04/04 1.015 
03/10/04 03/10/04 MAT 1.065 -45,000,000.00 
04/01/04 03/10/04 1 O72 
03/17/04 03/17/04 MAT 1.090 -50,000,000.00 
04/01/04 03/17/04 1.094 
03/17/04 03/17/04 MAT 1.090 -20,000,000.00 
04/01/04 03/17/04 1.094 
03/19/04 03/19/04 MAT 1.100 -50,000,000.00 
04/01/04 03/19/04 1.100 
03/19/04 03/19/04 MAT 1.100 -50,000,000.00 
04/01/04 03/19/04 1.100 
03/24/04 03/24/04 MAT 1.070 -50,000,000.00 
04/01/04 03/24/04 1.074 
03/15/04 03/15/04 MAT 1.080 -50,000,000.00 
04/01/04 03/15/04 1.084 
03/09/04 03/09/04 MAT 1.070 -24,000,000.00 
04/01/04 03/09/04 1.073 
03/09/04 03/09/04 MAT 1.070 -50,000,000.00 
04/01/04 03/09/04 1.073 
03/10/04 03/10/04 MAT 1.050 -25,000,000.00 
04/01/04 03/10/04 1.053 
03/11/04 03/11/04 MAT 1.050 -25,000,000.00 
04/01/04 03/11/04 1.053 
03/17/04 03/17/04 MAT 1.045 -40,000,000.00 
04/01/04 03/17/04 1.048 
03/23/04 03/23/04 MAT 1.030 -25,000,000.00 
04/01/04 03/23/04 1.,03/2 
03/02/04 03/02/04 MAT 1.010 -34,000,000.00 
04/01/04 03/02/04 1.011 
03/09/04 03/09/04 MAT 1.020 -50,000,000.00 
04/01/04 03/09/04 1.021 
03/12/04 03/12/04 MAT 1.020 -50,000,000.00 
04/01/04 03/12/04 1.022 
03/15/04 03/15/04 MAT 1.020 -50,000,000.00 
04/01/04 03/15/04 1.020 
03/12/04 03/12/04 MAT -950 -50,000,000.00 
04/01/04 03/12/04 .951 
03/18/04 03/08/04 SALE .900 -50,000,000.00 
03/10/04 03/08/04 -901 
03/18/04 03/15/04 SALE .900 -50,000,000.00 
03/15/04 03/15/04 -901 
03/02/04 03/01/04 PURC 1.000 50,000,000.00 
03/05/04 03/01/04 1.000 


FRANCIS C‘0O 
448 7 


BOOK VALUE 
PREM / (DISC) 


=29',75:0;,3:05':56 
-44,759,043.75 
=4°9', 19 75 13185589 
=2£97, 918,855 .56 
-50,000,000.00 
-50,000,000.00 
=4:9), 84% 5-263) 3'9 
-49,823,000.00 
+23) ,-92)4., 3364-6 7 
UO) OF Qraahen ae 
= 2479357, 104.527 
=24, 934,375.00 
= 319), 904); 31015. 56 
=24,.99'5; 652...78 
= 33), 96:7, 561.: 8 
-49,954,666.67 
=49.,,9'5:0;, 4:6... 6,7. 
-50,000,000.00 
=49,,968,.3:3'3 .33 
-=4:9,,966,250:.'00 

33), 75:0. 010 
-49,966,250.00 

333), 7/510). 0:0 


CMOS Sala bealal 
i 1885-89 


PAGE: 1 
RUN: 04/02/04 00:01:56 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-249,694.44 
-240,956.25 
=2:0278:61:, 1:1 
-81,144.44 
=18°7 916: 6:7 
=1:877,, 9:16.67 
=188 ,73:'6..11 
=17577,0:0'0'.:0,0 
=5 OL Se SS 
1S Deh sO 
=64,895.83 
=6.5,:62.51.0.0 
-98',694.44 
-44,347.22 
=S2ipkoeeae 
= 45, 3:3)3' «333 
=4:9) 5.83) .3'3 
=43., 916. 6:7 
=31,666.67 
-21,250.00 


-30,000.00 


SETTLEMENT 
50,000,000.00 
45,000,000.00 
50,000,000.00 
20,000,000.00 
5.0%, Bi; 9A Gi6:7 
50), £817; 96.667 
50,000,000.00 
50,000,000.00 
24,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
40,000,000.00 
25,000,000.00 
34,000,000.00 
50,000,000.00 
50,000,000.00 
5.0),'0:4:3:, 96. 6:7. 
50,000,000.00 

590/523 
4°9;,, 98:6, 90:9 <7. 
125.00 


49), 996), 12:5).'00. 


=4'9),, 99/8), Gullit! 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


40041 


40042 


40043 


40044 


40045 


40046 


40047 


40048 


40049 


40050 


40051 


40052 


DESCRIPTION/ POOL# 
MEMO 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


T NOTE(99.31) 


BOA CP 


CGAL TY. /°@ 10 U NT y 


M R 
BANK BROK 
CASH DATE 

19 43 

19 43 

43 

19 43 

43 
19) 43 
43 
19 43 
43 
19 43 
43 

19 43 

19 43 

i9 89 

a9 40 

40 

19 40 

40 
19 40 
40 
19 40 
19 40 


OF SAN oR ANAC 1S’ c¢ 
DANIEL DA ¥ 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
03/01/04 TO 03/31/04 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE 
03/02/04 03/02/04 MAT 1.000 -50,000,000.00 
04/01/04 03/02/04 1.000 
03/02/04 03/01/04 PURC 1.000 19,000,000.00 
03/05/04 03/01/04 1.000 

03/02/04 MAT 1.000 -19,000,000.00 
04/01/04 03/02/04 1.000 
03/03/04 03/02/04 PURC .980 30,000,000.00 
03/05/04 03/02/04 980 

03/03/04 MAT .980 -30,000,000.00 
04/01/04 03/03/04 980 
03/03/04 03/02/04 PURC -980 50,000,000.00 
03/05/04 03/02/04 980 

* 03/03/04 MAT .980 -50,000,000.00 

04/01/04 03/03/04 .980 
03/04/04 03/03/04 PURC .920 50,000,000.00 
03/05/04 03/03/04 .920 

03/04/04 MAT .920 -50,000,000.00 
04/01/04 03/04/04 .920 
03/04/04 03/03/04 PURC -920 30,000,000.00 
03/05/04 03/03/04 .920 

03/04/04 MAT .920 -30,000,000.00 
04/01/04 03/04/04 .920 
06/03/04 03/04/04 PURC .940 25,000,000.00 
03/05/04 03/04/04 .942 
06/03/04 03/04/04 PURC .940 25,000,000.00 
03/05/04 03/04/04 .942 
07/29/04 03/04/04 PURC -955 25,000,000.00 
03/05/04 03/04/04 .959 
03/05/04 03/04/04 PURC .930 50,000,000.00 
03/05/04 03/04/04 . 930 

03/05/04 MAT -930 -50,000,000.00 
04/01/04 03/05/04 . 930 
03/31/04 03/05/04 PURC -975 50,000,000.00 
03/05/04 03/05/04 .976 

03/29/04 SALE .975 -50,000,000.00 
03/29/04 03/29/04 976 
03/31/04 03/05/04 PURC -975 50,000,000.00 
03/05/04 03/05/04 .976 

03/29/04 SALE -975 -50,000,000.00 
03/29/04 03/29/04 .976 
06/30/05 03/08/04 PURC 1.125 50,000,000.00 
03/10/04 03/08/04 a es7/0 
04/12/04 03/09/04 PURC 1.000 24,000,000.00 
03/10/04 03/09/04 1.001 


4 4 8 7 


BOOK VALUE 


PREM / (DISC) 


=4:9';, 99:8, 61.17 579 


18:7. 999, 47.2 22:2 


=5 27.78 


=18.,.9:99;,472:.22 


29,999 183 .33 


-816.67 


219; 9'9'9),183.33 


49,998,638.89 


=, SG a 


=4'9,, 998); 63:8". '89 


495 9938), 2:2 522 


sal rea fal cma a3 


=4:9,,9918, 722.22 


2:93; 9:919,.2:313 5353 


=1'66:,67 


=2:9 54,9997 23333 


24,940,597.22 


-59 402). 78 


24, 940,597.22 


=597,402. 78 


24,902), 520542 


-97,489.58 


4:95 998% 10823:3 


aio ee One 


=4:9°,998;,708..33 


4:9,,9645 7:92.67 


=35, 208-33 


=49,, 9647.91. 67 


35; 208.33 


49, 964), 7-91 2/657 


=3'5%/2085/338 


=4:9;, 9645791367 


357208533 


50,075,785 55 


15, 185% 55 


235 IT SSeS 


-22,666.67 


PAGE: 2 
RUN: 04/02/04 00:01:56 


(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 
-1,388.89 


50,000,000.00 


-18, 999, 4:72.22 


-527.78 
19,000,000.00 
-29,999,183.33 
-816.67 
30,000,000.00 
-49,998,638.89 
1,360.00 
50,000,000.00 
-49,998,722.22 
<1, 377578 
50,000,000.00 
-29,999,233.33 
-766.67 
30,000,000.00 
-24,940,597.22 
-24,940,597.22 
-24,902,510.42 
-49,998, 708.33 
Sy, 29167 
50,000,000.00 
-49,964,791.67 
-32,500.00 
49,997,291.67 
-49,964,791.67 
-32,500.00 


49", 9:97, 290.167 


=50}, 075, 785.,5)5 


=23y WN SOS RSS 


«S093 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO, 


40054 


40055 


40056 


40057 


40058 


40059 


40060 


40061 


40062 


40063 


40064 


40065 


40066 


40067 


DESCRIPTION/ POOLH 
MEMO 


BOA CP 
TREASURY BILLS 
TREASURY BILLS 

FEDERAL HOME LOAN DISC 
FMC DISCOUNT NOTES 

T NOTE 


(99.126) 


T NOTE 


(99.16) 


T NOTE 


(99.16) 


BOA CD 


BOA CD 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


BANK 
CASH 


19 


19 


19 


19 


19 


a9 


19 


19) 


i) 


ake) 


19 


19 


19 


Lig 


ae) 


Date @/ 3CnO) GUND ey OF SAN FRANCIS 
: DANIEL DALY 415-554- 
DETAIL TRANSACTION REPORT - FIXED INCOME 
03/01/04 TO 03/31/04 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
BROK MATURITY 'TRADE/ TXN COUPON PAR VALUE 
DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 
40 04/12/04 03/09/04 PURC 1.000 50,000,000.00 
03/10/04 03/09/04 1.001 
40 07/15/04 03/10/04 PURC -930 50,000,000.00 
03/10/04 03/10/04 933 
40 08/26/04 03/10/04 PURC 955 28,000,000.00 
03/10/04 03/10/04 .959 
87 04/07/04 03/12/04 PURC -975 50,000,000.00 
03/12/04 03/12/04 .976 
87 04/06/04 03/12/04 PURC .960 50,000,000.00 
03/12/04 03/12/04 961 
40 03/15/09 03/15/04 PURC 2.625 15,000,000.00 
03/15/04 03/15/04 2.133 
40 03/16/04 SALE 2.625 -15,000,000.00 
03/15/04 03/16/04 2.7333 
45 03/15/09 03/15/04 PURC 2.625 10,000,000.00 
03/15/04 03/15/04 2.733 
40 03/16/04 SALE 2.625 -10,000,000.00 
03/15/04 03/16/04 23733 
43 03/15/09 03/15/04 PURC 2.625 10,000,000.00 
03/15/04 03/15/04 2.733 
40 03/16/04 SALE 2.625 -10,000,000.00 
03/15/04 03/16/04 205733 
40 07/02/04 03/15/04 PURC 1.030 50,000,000.00 
03/15/04 03/15/04 2.066 
40 07/01/04 03/15/04 PURC 1.030 50,000,000.00 
03/15/04 03/15/04 2.066 
89 03/15/09 03/15/04 PURC 2.625 10,000,000.00 
03/15/04 03/15/04 2.736 
40 03/15/04 SALE 2.625 -10,000,000.00 
03/15/04 03/15/04 23°73'6 
45 03/15/09 03/15/04 PURC 2.625 10,000,000.00 
03/15/04 03/15/04 Dalai 
40 03/15/04 SALE 2.625 -10,000,000.00 
03/15/04 03/15/04 2.736 
43 03/15/09 03/15/04 PURC 2.625 10,000,000.00 
03/15/04 03/15/04 2\.73'8 
40 03/15/04 SALE 2.625 -10,000,000.00 
03/15/04 03/15/04 27318 
87 03/15/09 03/15/04 PURC 2.625 10,000,000.00 
03/15/04 03/15/04 2. 7:38 
40 03/15/04 SALE 2.625 -10,000,000.00 
03/15/04 03/15/04 2.738 
40 03/15/09 03/15/04 PURC 2.625 10,000,000.00 
03/15/04 03/15/04 D739 
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BOOK VALUE 
PREM / (DISC) 


49,952, 777478 
el eee LOW ae 
49783'5',,958.3:3 
-164,041.67 
27,874,470.56 
-125,529.44 
497964 ,790...607 
=3.5),.208 0.33 
49,966,666.67 
GES ere eee ene see) 
14,925,000.00 
=75 ,0010)..0.0 
=14 ,9257,0:0:0..'0:0 
75,000.00 
9,950,000.00 
=9:0);;0:0'0:.10:0 
-9,950,000.00 
50,000.00 
9,950,000.00 
-50,000.00 
='9);9'5:0;,.0:0:0:../0:0 
50,000.00 
49,844,069.44 
-155., 93'0::56 
49,845,500.00 
-154,500.00 
9948774357'.50 
=52 , 562:.5:0 
=9', 948), 43:7..50 
So 62). 50 
9,948, 43'77'..5:0 
= 5p, BiG 0 
=9', 948,437.50 
Sd 62. 510 
9,947,656.25 
= 52,343). 75 
=9', 947,656.25 
527:343'..75 
9947. 6.56).2'5 
Sa IE) 
Sek Miler a 
SZ ae. 75 
Se Mig eA) 
-52,343.75 
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RUN: 04/02/04 00:01:56 
(INTEREST) (GAIN) /LOSS 


AMOR'T/ (ACCRET) 


= 0:69'.'98: 


= 73 33:1: 
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SETTLEMENT 
= 49, 95251 1d 1S 
=4:9',83:5 7958533 
-27,874,470.56 
=4:9;, 964, 791367 
-49,966,666.67 
=1 4°, 925), 0:0'0'-010 

-10,546.88 

14,936,616.86 
=9,950,000.00 
=F OS dea 

9, 95:77. 744.56 
=9',950,,0:0'0...0'0 
=7,,.03'2 25 

9, 95:7 744. SiG 
-49,844,069.44 
-49,845,500.00 
=9;.94'8),413:7 «510 
=8), 593505 
9,957, 03.25 
-9,948, 437.50 
267,936 75 
9,957,038 2.25 
= 9,947 ,656:..25 
She Wn Wy a5 0)(0) 
97,957 ,,032.25 
=19, 947,05 60,25 
29),3'05).:010 
37:95:72), (03,25 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


40069 


40070 


40071 


40072 


40073 


40074 


40075 


40076 


40077 


40078 


DESCRIPTION/POOL# 
MEMO 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


Te y/o GO UN hey, 


F SAN FRANCISCO 
DANIEL DALY 415-554-448: 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
03/01/04 TO 03/31/04 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
TXN COUPON PAR VALUE BOOK VALUE 


BANK BROK MATURITY TRADE/ 
CASH DATE /ENTRY 


19 


19 


19 


a) 


19 


19 


19 


19 


1:9) 


19) 


19 


19 


40 03/15/09 


03/15/04 
89 03/15/09 

03/15/04 
40 

03/15/04 
45 03/15/09 

03/15/04 
40 

03/15/04 
43 03/15/09 

03/15/04 
40 

03/15/04 
87 03/15/09 

03/15/04 
40 

03/15/04 
40 03/15/09 

03/15/04 
40 

03/15/04 
40 03/15/09 

03/15/04 
40 

03/15/04 
89 03/15/09 

03/15/04 
40 

03/15/04 
45 03/15/09 

03/15/04 
40 

03/15/04 
43 03/15/09 

03/15/04 
40 

03/15/04 
87 03/15/09 

03/15/04 
40 

03/15/04 
40 03/15/09 

03/15/04 


SETTLE 


03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 
03/15/04 


TYP YIELD ORIGINAL FACE 


SALE 2.625 -10,000,000.00 


2.738 

PURC 2.625 20,000,000.00 
24 70:2 

SALE 2.625 -20,000,000.00 
2.5 F02 

PURC 2.625 20,000,000.00 
2.703 

SALE 2.625 -20,000,000.00 
23/03 

PURC 2.625 20,000,000.00 
2.27105 

SALE 2.625 -20,000,000.00 
2.705 

PURC 2.625 20,000,000.00 
2.702 

SALE 2.625 -20,000,000.00 
23 102 

PURC 2.625 20,000,000.00 
2:58) OFF 

SALE 2.625 -20,000,000.00 
25107 

PURC 2.625 20,000,000.00 
25 1 Od 

SALE 2.625 -20,000,000.00 
235701: 

PURG -2°.625 10, 000,000..00 
25.7347 

SALE 2.625 -10,000,000.00 
2 37 

PURC 2.625 10,000,000.00 
2.738 

SALE 2.625 -10,000,000.00 
2.738 

PURC 2.625 10,000,:000..00 
2.73'5 

SALE 2.625 -10,000,000.00 
26 15 

PURC 2.625 10,000,000.00 
QL 37 

SALE 2.625 -10,000,000.00 
nee hi 

PURC 122625. 10), 0:0'10,:0.00 1.0.0 
2S 


PREM / (DISC) 


=9.,947,/656..25 


52,343.75 


19,928,000.00 


“72,000.00 


=19,,:928:,,000:.00 


72,000.00 


19,927, 961...60 


-72,038.40 


=19,927, 961.60 


712,038.40 


195, 92:5,,.600'..0:0 


-74,400.00 


-19',.925 7,600 ..00 


74,400.00 


19,928,000.00 


=7'2',:0'0:0:.:0:0 


-19,928,000.00 


72,000.00 


19,923, 4:00 ,..00 


-76,600.00 


=1:9 ,,923 ,-400:..0:0 


76,600.00 


19,929,400.00 


=70', 600.00 


-19,,92:9, 400.00 


70,600.00 


9,947,800.00 


-5:2,, 200...00 


-9,947,8100:..0.0 


52,200.00 


9,947,762. 70 


= Aas ie S10 


=9),947757-762:., 70 


525-23 1630 


9-948), 920.410 


=51,/0)7'9°.19'0 


=9),,94'8. 9:20 2.0 


51, 0'7'9:::9'0 


9,947,800.00 


=52,, 200.00 


-9,947,800.00 


52,200.00 


9);9.4:7/8)0.0). 0:0 


=52),,20.0!.:00 


04/02/04 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 4 
OO01+ 56: 


(GAIN) /LOSS 
SETTLEMENT 


=9),3:75.200 


9,957,038 1525 


=19,928,000.00 


-4,600.00 


1:9;,:93'2,,600:..00 


219, 9215 9641260 


-4,638.40 


19,932,600.00 


=1'9,,,.9:25.,.6:0:0...0:0 


= 7 ,0:0'0:.:0:0 


1-9); 9/32), /6.0:0' 10.0 


-19,928,000.00 


-4,600.00 


19, 932,600.00 


=1'9), 923 ,:4:0:'0),00 


-9,200.00 


1:9) 93:2) ,6.010::.0:0 


=1'9:,929; 400.00 


= ce O0).1 010 


19,93:2,60:0...0:0 


=9,947,,8:0.0::0'0 


13,9010. 010 


9,961,700.00 


$97, 9475 1625/10 


= 137.9397 ..310 


9, 961,700.00 


=9;,.94:8), 92040 


eed SPAS bee 0) 


9,961,700.00 


-9,947,800.00 


-13,900.00 


9, 961, 700.010 


-9,947,800.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


40079 


40080 


40081 


40082 


40083 


40084 


40085 


40086 


40087 


40088 


40089 


40090 


SS Ss 


DESCRIPTION/ POOL# 
MEMO 


T NOTE 

FMC DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FMC DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


WFB CD 
BOA CP 
BOA CP 
BOA CP 


Gi TY /G0 U Nery 


M R 
BANK BROK 
CASH DATE 

19 40 

Hl 87 

ale) 87 

19 87 

19 87 

19 87 

9 40 

19 40 

ale) 40 

19 40 

19 40 

als) 40 

1/9) 40 


F SAN FRANCIS C€CO 
DAN I EOL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 

03/01/04 TO 03/31/04 

SETTLEMENT DATE BASIS 

FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
03/15/09 03/15/04 SALE 2.625 -10,000,000.00 -9,947,800.00 
03/15/04 03/15/04 22937. 52,200.00 
04/13/04 03/16/04 PURC 970 35,000,000.00 34,973,594.44 
03/15/04 03/16/04 :971 -26,405.56 
04/05/04 03/17/04 PURC 960 25,000,000.00 24,987,333.33 
03/19/04 03/17/04 960 -12,666.67 
05/19/04 03/17/04 PURC 980 50,000,000.00 49,914,250.00 
03/19/04 03/17/04 982 -85,750.00 
05/19/04 03/17/04 PURC 980 50,000,000.00 49,914,250.00 
03/19/04 03/17/04 982 -85,750.00 
05/18/04 03/17/04 PURC 985 20,000,000.00 19,966,072.22 
03/19/04 03/17/04 987 -33,927.78 
04/06/04 03/19/04 PURC 960 40,000,000.00 39,980,800.00 
03/19/04 03/19/04 960 -19,200.00 
04/14/04 03/19/04 PURC 970 50,000,000.00 49,964,972.22 
03/19/04 03/19/04 7972 -35,027.78 
04/14/04 03/19/04 PURC 970 15,000,000.00 14,989,491.67 
03/19/04 03/19/04 971 -10,508.33 
05/18/04 03/25/04 PURC 1.020 50,000,000.00 50,000,000.00 
03/26/04 03/25/04 1.020 
05/07/04 03/26/04 PURC 1.020 25,000,000.00 24,970,250.00 
03/26/04 03/26/04 1024 -29,750.00 
05/07/04 03/29/04 PURC 1.020 50,000,000.00 49,944,750.00 
03/29/04 03/29/04 t...O21 -55,250.00 
05/07/04 03/29/04 PURC 1.020 50,000,000.00 49,944,750.00 
03/29/04 03/29/04 1, O21: -55,250.00 


PAGE: 5 
RUN: 04/02/04 00:01:56 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


SETTLEMENT 


=13:, 9:0:0'..0:0 
9, 961, 7:0.0:.:0:0 


-34,973,594.44 


= 24), 9877.33 32233 


“4:97, 9:14,, 250:.0:0 


=4:9,,914-,,.250'..00 


=19),966;, 072.22 


-3:'9',98.0;,8007..00 


=4:9, 964,972.22 


=14),.98'9),.4:91, 6:7 


-50,000,000.00 


-24,970,250.00 


=497, 944 ,750'.00 


-49,944,750.00 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 13134 
( 52) 
SALE 129387 
( 23) 
MAT ORY 


PAR VALUE 


1571000000.00 


-455000000.00 


-1067000000.00 


MR 


ORIGINAL FACE 


Crt yY / cou Nor Y OF SAN BR SANs Cate SIC «O 

DAN LED DALY 415-554-448 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 

03/01/04 “Tor 03/31/04 

REPORT GRAND TOTALS 

ASSETS 
PREMIUM/ AMORTIZATION/ 
BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 


VALUE 


PS684i6V012).99 =2, 538,987 «OL 


-118,746.60 


=4'5 3:72:93 71.44,90 “17.2:70','62'8...:521: 


-1065186457. 93 324233 7202 408 


PAGE: 6 
RUN: 04/02/04 00:01:56 
(GAIN) / 
LOSS SETTLEMENT 


-1568461012.99 


=I, 5:77.48. 454,048,960). 3/4 
115.23 
1065606207.94 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


May 5, 2004 

The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past ten months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 42,304,091 Earned Interest Yield 
Total Net Earnings $ 36,298,987 Pooled Funds 1.996 % 
Average Age of Portfolio 89 Days All Funds 1.995% 


Total cost of the securities on hand April 30, 2004 was $2,457,001,707 with a market value of $2,464,654,167 
plus fixed assets accrued earnings of $4,485,219. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of April 30, 2004. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of April 2004, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on April 30, 2004. 

4. General journal detailing purchases, sales, and interest activities during the month of April 2004. 


a, 
Very truly yours, 
3 Oe DOCUMENTS DEPT. 
Susan Leal ~ ape ee 
Treasurer MAY £ 4 2004 
Enc. SAN FRANCISCC 
ce: Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LIBRARY 


Ed Harrington, Controller (w/Enc.) 

Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AlIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. G. Kozitza 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 
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~2,119,336.26 
3,096,490.28 
2,391,594), 509.20 
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2,119,639.59 
3,096,590.27 
2,351,694,509.20 
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SUMMARY DESCRIPTION 


11 TREASURY BILLS 


12 TREASURY NOTES 


41 FNMA DISCOUNT NOTES 


43 FEDERAL HOME LOAN DISC NOTES 


44 FMC DISCOUNT NOTES 


81 COMMERCIAL PAPER DISC 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 
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INVESTMENT INVENTORY 


INVESTMENTS OUTSTANDING AS OF 
MAJOR SORT KEY IS ICC 
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REPORT TOTALS 
ASSETS FIXED 
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CUPN TRDNG 
RATE YIELD 
. 967 397 
3,849) 94.321 
7995 «997 
1,008 1.011 
997 71.000 
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17050.) 72223'8 
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1.278 1.346 
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INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
39912 TREASURY BILLS 
11/20/03 05/20/04 
40140 TREASURY BILLS 
04/22/04 05/20/04 
40141 TREASURY BILLS 
04/22/04 05/20/04 
40144 TREASURY BILLS 
04/28/04 05/27/04 
40045 TREASURY BILLS 
03/04/04 06/03/04 
40046 TREASURY BILLS 
03/04/04 06/03/04 
40003 TREASURY BILLS 
02/18/04 07/01/04 
40004 TREASURY BILLS 
02/18/04 07/08/04 
40054 TREASURY BILLS 
03/10/04 07/15/04 
40005 TREASURY BILLS 
02/18/04 07/22/04 
40038 TREASURY BILLS 
02/25/04 07/22/04 
40007 TREASURY BILLS 
02/19/04 07/29/04 
40047 TREASURY BILLS 
03/04/04 07/29/04 
40093 TREASURY BILLS 
04/05/04 07/29/04 
40145 TREASURY BILLS 
04/29/04 07/29/04 
40055 TREASURY BILLS 
03/10/04 08/26/04 
40097 TREASURY BILLS 
04/08/04 08/26/04 
40130 TREASURY BILLS 
04/16/04 09/09/04 
40131 TREASURY BILLS 
04/16/04 09/16/04 
40134 TREASURY BILLS 
04/19/04 09/23/04 
40142 TREASURY BILLS 
04/22/04 09/23/04 
40143 TREASURY BILLS 
Fs 04/22/04 09/23/04 
40135 TREASURY BILLS 
04/19/04 09/30/04 
-SUBTOTAL (Inv Type) 11 TREASURY BILLS 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/04 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 
912795PZ28 19 
40 
912795PZ8 19 
40 
912795PZ8 19 
40 
912795QA2 19 
40 
912795QB0 19 
43 
912795QB0 19 
43 
912795QR5 19 
40 
912795QS3 19 
40 
912795QT1 19 
40 
912795QU8 19 
40 
912795QU8 19 
43 
9127950V6 19 
40 
9127950V6 19 
89 
912795QV6 19 
40 
912795QV6 19 
40 
912795Q27 19 
40 
912795Q27 19 
40 
912795RB9 19 
40 
912795RC7 19 
40 
912795RD5 19 
40 
912795RD5 19 
89 
912795RD5 19 
89 
912795RE3 19 
40 

33.64% (M) 
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PAR/SHARES 
BOOK 
30,000,000.00 
29.,,8487,.333 <3/3 
50,000,000.00 
49,964,222.22 
50,000,000.00 
49,964,222): 22 
40,000,000.00 
3:9, 9:72, 127.78 
25,000,000.00 
24 ,94:0,,597..22 
25,000,000.00 
24,940,597.22 
30,000,000.00 
29,897,266 .'67 
20,000,000.00 
1'9°,92:8 , 3'25...00 
50,000,000.00 
49,835,958 .33 
31,000,000.00 
3:07,8°7'5798.70.83 
40,000,000.00 
39,844,600.00 
25,000,000.00 
24,894,343.75 
25,000,000.00 
24, 902,,51:0,.42 
42,000,000.00 
41,871,870. 83 
30,000,000.00 
29,927, 579-47 
28,000,000.00 
27,874,470.56 
50,000,000.00 
497, 81:2), 361,04 
35,000,000.00 
9:4;,,8'58,055.. 56 
35,000,000.00 
34,849,018.75 
40,000,000.00 
3'9;, 8:22; 066. 6:7 
50,000,000.00 
49,769,000.00 
50,000,000.00 
49,769,000.00 
30,000,000.00 
29,860,600.00 
831,000,000.00 
828,222,997.64 


48 7 


MARKET VALUE 
MARKET PRICE 
295,990,625 ; 0:0 
99.96875000000 
49,984,375.00 
99.96875000000 
4:9", 98:47 3:75:300 
99.96875000000 
39,975; 000%. 0:0 
99.93750000000 
24,,976;.562). 50 
99.90625000000 
24 ,976,,562.50 
99.90625000000 
295,953), 1:2;'5)..0:0 
99.84375000000 
19, 962,500.00 
99.81250000000 
49,906,250.00 
99.81250000000 
3:07:93:2771'8725.0 
99.78125000000 
39, 922,500 .00 
99.78125000000 
24 93577 500%. 0:0 
99.75000000000 
24,937,500.00 
99.75000000000 
41,895,000.00 
99.75000000000 
29,925,000.00 
99.75000000000 
27,912; 500200 
99.68750000000 
49°, 843,750.00 
99.68750000000 
34,868,750.00 
99.62500000000 
3478575, 812...5'0 
99.59375000000 
39,825,000.00 
99.56250000000 
497,781, 250.00 
99.56250000000 
497781250. 00 
99.56250000000 
29,868,750.00 
99.56250000000 
828,988,125.00 
99.75789700000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
135,833.34 
SUNGARD 
11, 500...00 
SUNGARD 
11,750:0:..0:0 
SUNGARD 
27, 8031233 
SUNGARD 
37), 86.2. 
SUNGARD 
37%, 861.21 
SUNGARD 
55,966.66 
SUNGARD 
374 108.33) 
SUNGARD 
67,166.67 
SUNGARD 
58,460.83 
SUNGARD 
69,300.00 
SUNGARD 
47, 2502/00 
SUNGARD 
38,465.28 
SUNGARD 
28,968.33 
SUNGARD 
A, 594 67 
SUNGARD 
38,624.44 
SUNGARD 
3:0), 8:26 33/9 
SUNGARD 
1A SO SSr.33 
SUNGARD 
14,802.08 
SUNGARD 
13,600.00 
SUNGARD 
13,500.00 
SUNGARD 
153%), 5'0:0/5'0/0 
SUNGARD 
10,200.00 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


65,4:5.8°.,.3'3 
8,652.78 


8,652.78 


aid. td 


=1', 895°. 8:3 


=; 819'5:..8:3 


=108 ..3.3 


=29'3:3'..313 


3,125 ..0.0 


2) aa 


-1,400.00 


=4),,.0:93°..75 


=3., 475%, 70 


='5 3/839 6 


= 4, 705.7874. 


-595..00 


562.50 


=3/, 8:8 :8)-/8:9 


-6,008.33 


-10,666.67 


=1;,250' 00 


-1,250.00 


29), 451.39 
=535 6)7/67..98 


ey\se\ce 
* oeve isEwhans wire 
SE379U04 OS 


wo00k :£Sr Ones 
or \7a\2 
4nary Jaxvoacs 


Li 


49904 ie . 4 


6 
ise? et A 
¢<¢: q A oiwe 
: 
+ ‘ =F A 
o¢>5 t 
+ é 1eE 
P 
aiv avs : es 
‘54 
4 ‘ee 316 f; ‘ 
? > Sas : 
Via ‘ 
Z2 
, 
+ 


y 


Fes 


ee amet exlesiet. 
omens ‘Sereeena pITTs 
“i\cTiet 


“Aa¢ 


= = — | Srshaedaa 


'. - gPeaaeciae 


at SAGO A8 


als jecotae 


aT SSTCOAE 
ifs aetpe 


“rea ectny 


an 


i? 
3° 


Ta 


70. 


rT? 
ei 


hd 


ne 
aeeg 
a2)6 
aee0 
28S 


73° HOD Got eg 
sq‘ sas 270 4y 
ae BSS" 605" 99 
$4 Aza 392° 43 
$2" 320° 366° D6 
y* ee7° S06 ES 
qo" Ss on 
70° @s2 8 2 
bo que" re ata 
g2° gi3S (259 > 
?¥ a. €i< 
lt eC" ha 
= 235 
a 
| 
A. 2 \ Pe al 
= 4 
ba yur 


ae 


arses 
= 969° .859 “06 
42° 337 °330" 


eT 


“et 


38° es 


=! B25 


$ at 
4 a 
a6 
ac 4 = 
74 e - 

“4 f Tet 
34) Aye ERS 
a? 4 

: 4 
' 
1 
= 


Saari egarecencag. 
P= BS ans 208- ot 
as eplsowss: 
; 2° e66f a5 

aa’ sao00CTeCGE 
ee oot S0- 
xe ecocegad 
#09 
eo a206oCcHOo0F 
©"azi' &pt 
7 t, 2260%S 
s 325 7a 


34 


as 


eh 


r 207 2s 
20s - 
se° ee" Tt +: 
GEMGVED - I= 
xe set" se, Se 
SaorEl _ 
cs" 327 08 aa 
S(T O 


x ‘to ee 
aera ty 
nt ees 39> 
hee rr “= 
=> 85 = Tse" se 
ee ~S- @ta' 33 = P 
: = t8¢ i / 
- ef 
2 ei 
a = ih 
Yheose =j' ger" a 7 
nn 5 
sew =4 ra 
ade dy —_ 
> ’ 16 
4 
’ a ‘ 
r Th 
- 3 
ef? ea > 
= = ° ° 
oe 
- @ 


A 


A 


A 


Catt Y s/2CaOsUsN. OY OF SAN FIR ANG L See: 0 
M R DANIEL D Ah Y 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 04/30/04 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
37949 T NOTE (99.17) 9128275F5 19 100 5.2500 20,000,000.00 20,025,000.00 
11/15/99 05/15/04 45 000 5.8824 19,506,250.00 100.1250000000 
38273 T NOTE (99.22) 9128275F5 19 100 5.2500 10,000,000.00 10,012,500.00 
05/10/00 05/15/04 45 000 6.7885 9,467,187.50 100.1250000000 
38274 T NOTE (99.22) 9128275F5 19 100 5.2500 10,000,000.00 10,012,500.00 
05/10/00 05/15/04 87 000 6.7931 9,465,625.00 100.1250000000 
38275 T NOTE (99.22) 9128275F5 19 100 5.2500 10,000,000.00 10,012,500.00 
05/10/00 05/15/04 89 000 6.7885 9,467,187.50 100.1250000000 
38276 T NOTE (99.22) 9128275F5 19 100 5.2500 20,000,000.00 20,025,000.00 
05/10/00 05/15/04 40 000 6.7885 18,934,375.00 100.1250000000 
38810 T NOTE (101.30) 9128275F5 19 100 5.2500 50,000,000.00 50,062,500.00 
05/02/01 05/15/04 40 000 4.5642 50,960,937.50 100.1250000000 
40051 T NOTE(99.31) 912828BC3 19 100. 1.2250 50,000,000.00 49,656,250.00 
03/08/04 06/30/05 40 000 1.1698 50,075,785.55 99.31250000000 
39282 T NOTE (95.24) 9128277F3 19 100 3.5000 50,000,000.00 51,046,875.00 
05/15/02 11/15/06 87 000 4.5592 47,867,187.50 102.0937500000 
39819 T NOTE (98.23) 912828BG4 19 100 3.2500 20,000,000.00 19,875,000.00 
08/28/03 08/15/08 43 000 3.5334 19,743,750.00 99.37500000000 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 9.77% (M) 3.8506 240,000,000.00 240,728,125.00 
4.3128 235,488,285.55 100.3033850000 
39994 FNMA DISCOUNT NOTES 313588WL5 19 100 1.0000 25,000,000.00 24,995,138.89 
02/12/04 05/05/04 43 000 1.0023 24,942,361.11 99.98055555556 
40136 FNMA DISCOUNT NOTES 313588WY7 19 100 -9700 30,000,000.00 29,976,666.67 
04/20/04 05/17/04 40 000 «9707 29,978,175.00 99.92222222222 
40098 FNMA DISCOUNT NOTES 3135882B4 19 100 1.0200 25,000,000.00 24.918, 1. Ast 
04/08/04 07/07/04 87 000 1.0226 24,936,250.00 99.67244444444 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 3.24% (M) 9950 80,000,000.00 79,889,916.67 
9968 79,856,786.11 99.86239600000 
40099 FEDERAL HOME LOAN DISC NOTES 313384WY1 19 100 9600 25,000,000.00 24,989,444.44 
04/08/04 05/17/04 87 000 9610 24,974,000.00 99.95777777778 
40081 FEDERAL HOME LOAN DISC NOTES 313384XA2 19 100 9800 50,000,000.00 49,976,250.00 
03/17/04 05/19/04 87 000 .9817 49,914,250.00 99.95250000000 
40082 FEDERAL HOME LOAN DISC NOTES 313384XA2 19 100 9800 50,000,000.00 49,976,250.00 
03/17/04 05/19/04 87 000 .9817 49,914,250.00 99.95250000000 
39877 FEDERAL HOME LOAN DISC NOTES 313396XB4 19 POO = 1, 2/00 15,000,000.00 14,992,479.17 
10/29/03 05/20/04 87 OOO= 1272 14,904,800.00 99.94986111111 
_ 40146 FEDERAL HOME LOAN DISC NOTES 313384YM5 19 100 9700 21,000,000.00 20,970,629.17 
04/29/04 06/23/04 40 000 .9714 20,968,879.17 99.86013888889 
40132 FEDERAL HOME LOAN DISC NOTES 313384H77 19 100 1.0700 50,000,000.00 49,756,722.22 
04/16/04 09/29/04 40 000 1.0753 49,753,305.56 99.51344444444 
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CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


484,615.38 
SUNGARD 
242307069 
SUNGARD 
242,307.69 
SUNGARD 
24:2, 3.07 6:9 
SUNGARD 
484,615.38 
SUNGARD 

1 2a 538,246 
SUNGARD 
188,530.22 
SUNGARD 
807,692.32 
SUNGARD 
US'S 74 2'9 
SUNGARD 


54,861.11 
SUNGARD 
8; 891.67 
SUNGARD 
16,2 9a 6, 
SUNGARD 


pay} eine) 
SUNGARD 
61,250.00 
SUNGARD 
61,250.00 
SUNGARD 
865333433 
SUNGARD 
1, 13't67 
SUNGARD 
D272 Ole OM, 
SUNGARD 
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Co le ny 8/ COU Niy y OF SAN BOR A- Neer Ss C20 
MR DANIEL DALY 415-554-4487 
; INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 04/30/04 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 

NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 

SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 8.55% (M) 1.0078 211,000,000.00 210,661,775.00 

1.0106 210,429,484.73 99.83970400000 

A 39995 FMC DISCOUNT NOTES 313396WS8 19 100 1.0000 50,000,000.00 49,986,805.56 

02/12/04 05/11/04 43 000 1.0025 49,876,388.89 99.97361111111 

A 40002 FMC DISCOUNT NOTES 313396WS8 19 100 1.0000 50,000,000.00 49,986,805.56 

02/17/04 05/11/04 40 000 1.0023 49,883,333.33 99.97361111111 

A 40083 FMC DISCOUNT NOTES 313396WZ2 19 100 -9850 20,000,000.00 19,991,027.78 

03/17/04 05/18/04 87 000 - 9867 19,966,072.22 99.95513888889 

SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 4.87% (M) .9975 120,000,000.00 119,964,638.90 

9998 119,725,794.44 99.97053200000 

A 39959 BOA CP 0660POE49 19 100 1.0700 50,000,000.00 49,995,708.33 

01/05/04 05/04/04 40 000 1.0738 49,821,666.67 99.99141666667 

A 39969 BOA CP 0660POE49 19 100 1.0400 50,000,000.00 49,995,708.33 

01/21/04 05/04/04 40 000 1.0431 49,849,777.78 99.99141666667 

A 39970 BOA CP 0660POE49 19 100 1.0400 35,000,000.00 34,996,995.83 

01/21/04 05/04/04 40 000 1.0431 34,894,844.44 99.99141666667 

A 40088 BOA CP 0660POE72 19 100 1.0200 25,000,000.00 24,995,708.33 

03/26/04 05/07/04 40 000 1.0212 24,970,250.00 99.98283333333 

A 40089 BOA CP 0660POE72 19 100 1.0200 50,000,000.00 49,991,416.67 

03/29/04 05/07/04 40 000 1.0211 49,944,750.00 99.98283333333 

A 40090 BOA CP 0660POE72 19 100 2:50200 50,000,000.00 49,991,416.67 

03/29/04 05/07/04 40 000. 2.0271 49,944,750.00 99.98283333333 

A 39960 BOA CP 0660POEJ6 19 100 1.0700 50,000,000.00 49,975,680.56 

01/05/04 05/18/04 40 000 1.0743 49,800,861.11 99.95136111111 

A 40094 BOA CP 0660POEJ6 19 100: 14510200 50,000,000.00 49,975,680.56 

04/06/04 05/18/04 40 0:00) “210242 49,940,500.00 99.95136111111 

A 40101 BOA CP 0660POEJ6 19 100 1.0200 50,000,000.00 49,975,680.56 

04/12/04 05/18/04 40 000 1.0210 49,949,000.00 99.95136111111 

A 40102 BOA CP 0660POEJ6 19 100 1.0200 50,000,000.00 49,975,680.56 

04/12/04 05/18/04 40 000 1.0210 49,949,000.00 99.95136111111 

A 40095 BOA CP 0660POFV8 19 100 1.0300 50,000,000.00 49,915,597.22 

04/06/04 06/29/04 40 000 1.0325 49,879,833.33 99.83119444444 

A 40138 BOA CP 0660P0G13 19 100 1.0300 50,000,000.00 49,910,194.44 

03/15/04 07/01/04 40 000 1.0332 49,845,500.00 99.82038888889 

A 40103 BOA CP 0660POGPO 19 100 1.0400 50,000,000.00 49,877,805.56 

04/12/04 07/23/04 40 O00. 1550145351! 49,852,666.67 99.75561111111 

A 40104 BOA CP 0660POGP0 19 100 1.0400 50,000,000.00 49,877,805.56 

7 04/12/04 07/23/04 40 000 1.0431 49,852,666.67 99.75561111111 

A 40096 BOA CP 0660POGT2 19 100 1.0400 50,000,000.00 49,871,916.67 

04/06/04 07/27/04 40 000 1.0434 49,838,222.22 99.74383333333 

_SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 28.78% (M) 1.0351 710,000,000.00 709,322,995.85 

1.0375 708,334,288.89 99.90464700000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
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SUNGARD 
LOZ; Dd <18 
SUNGARD 
24,625.00 
SUNGARD 


173,875 ..-010 
SUNGARD 
145,888.89 
SUNGARD 
LOZ 22.23 
SUNGARD 
25,500.00 
SUNGARD 
46,750.00 
SUNGARD 
46,750.00 
SUNGARD 
173,875.00 
SUNGARD 
35,416.67 
SUNGARD 
26,916.67 
SUNGARD 
216%, 96 36,7 
SUNGARD 
35), 763:..8'9 
SUNGARD 
67 729'62n01 
SUNGARD 
27,444.44 
SUNGARD 
27,444.44 
SUNGARD 
B57 dlabak watal 
SUNGARD 


05/04/04 


PAGE: 3 
OO; 02327 


UNREALTIZED GAIN 
UNREALIZED LOSS 


3,070.20 
= 18,875... 02 


694.45 


694.45 


3'3:0'..56 


166.66 


41.66 


29,26 


=A 6:7, 
=8'3'<.3'3 

= 8337533 
944.45 
=2:3:6. <del 
=23'6. 21 
=2:3'6 0 
00 

=D alo, 
=2,,3:05...5'5 
=2),3105:555 
-2,416.66 


a asa SS} 


sane 0% cb 
-- 9 
ew ce 


fan COV GD 
Or\sr\oe az ero 
Sade? Por Cb 
arian? Ge ior oe 
Paes WY Of 
, : 
oye AGE St mA Z e.% 
ts ‘ 
HCOS bh a 
leer? wes = 1 SL 
Tr: 1G4 AAD: 4 
A e\s nit ay t. 
‘MATRA ’ 
e =) 


ed wr\aaiee 
ai\sr ive eeloeser” 


= ROBART 


SEOSGEAS 
geen res.5 
Set abonee 
ceroeieta 


See gsOEt» 


peesbosnt 


cz) TA0 
#9 Gon 
ta. ‘F600 
#0 903 
=” TJs: 
> ~ seo 
te 190 
«6 = 603 
ka roo 
<0 86° 
z-) roo 
#49 ooo 
7% Ts 
(oer eek 
Lao hus 
te ro! 
a4) et 
i) tee 
J an 
i= er) 
ci 
42h 
r “ 


* 
o 


ee. ed 


ys 
o 2 cg 


F-O6RO 
aa 


TRH 


42° ee0"ser’ rr 
24° e065 Bid" 4S 


ea! pee S207 36 
ee 6a" gOg° ee 


42a*2t7" 320 ‘ad 
fo' gee eed oo 
34° 9139" 320" 9f 
Se" dae "sce be 
74 Se ete es 
+e’ ces" for fe 
#)' 253° 513° 38 


na 227 ' Str = 


% 'F = 4 
Ee: : 4° .2¢ 
ial « . 

13 ‘ 


ef FOG 


oN ey 


oa” eapes 93389 
¢3 a5) 258" 


Bre witha es 


zeal’ 4259s 
3d" 24599233332 
Se" Bae’ 3568" 3: 
ap Se epeeeet. 
44” See ABP OG 


ak are rreeesy 
a'4 a oe Coe 


se Si €1 6 ESS 


2% 2b? 
be ni at 
4 t.4 se 
o! 74 E SH 
ee ee 
3 27 7 
. ne 
' ~7oh 
* >s 
\ 
t 
; 
t = 
‘ - 
A 
re, 


¥22R" ‘epo* ze” 
oa wer vers tire 
a age eee 22. 
eds lsc sees es a 
$2" aaa eug7 ee 
Wh aeIRTFEIIE- 
€2' J42' ta" Se. 


+ Her ven 


4 


+2 


= ae 
; eee 
ras! wae ie 


Crt, Va /PCeOeU AN Tay OF SAN FRANCISCO 
MR DANIEL D) Asa Ys 45 os oom 4e0= 04 42 87 
¢ INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 04/30/04 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 

NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 

A 39898 BOA CD 06050GAV2 A) £00 | 1.42500 50,000,000.00 507000), 741.37 

11/17/03 05/12/04 40 000 1.1500 50,000,000.00 100.0034827371 

A 40107 WFB CD 9497PONGO 19 100 1.0300 50,000,000.00 49),9997-810'.92 

04/14/04 05/13/04 40 000 1.0300 50,000,000.00 99.99962183881 

A 40087 WFB CD 9497PONY1 9 100 1.0200 50,000,000.00 495,99 97473575 

03/25/04 05/18/04 40 000 1.0200 50,000,000.00 99.99894750730 

A 40108 WFB CD 9497 PONH8 9 100 1.0300 50,000,000.00 49,999,331.58 

04/14/04 06/15/04 40 000 1.0300 50,000,000.00 99.99866316515 

A 40061 BOA CD 0660POG21 19 100° 2.0300 50,000,000.00 49,999,007.04 

03/15/04 07/02/04 40 000 2.0664 49,844,069.44 99.99801408215 

A 40106 WFB CD 9497PONJ4 19 100 1.0300 25,000,000.00 24,999,448.31 

04/14/04 07/15/04 40 000 1.0300 25, 0007,.000:00. 99'..997793:22633 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 11.16% (M) 1505002 .275,,000,,000.00 274,998,812 .97 

1.2380 274,844,069.44 99.99956800000 

A 39977 PUBLIC TIME DEPOSIT 19 100 1.2000 100,000.00 99572-1556 

01/15/04 07/17/04 60 000 1.2000 100;:000...00°. 99577755555556 

SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT .00% (M) 1.2000 100,000.00 99, 011.56 

1.2000 100,000.00 99.77755600000 

GRAND TOTAL dee 2hLO2 2467100000.00 2464654166.95 

1,.345:7 2457001706.80 99.90086200000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


265,138.89 
SUNGARD 
24,319.44 
SUNGARD 
52 7416 56:7 
SUNGARD 
24,319.44 
SUNGARD 
677,236.11 
SUNGARD 
2759) 3 12 
SUNGARD 


53)..3'3 
SUNGARD 
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1 Gor Thy ¢ 070 NET ¥ OF SAN FoR JAY NaC: £hS CX 
MR DANTIEL DALY 4-1-5 "> 5 5 4 = 4°4 8.7 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 05/04/04 00:02:03 
INVESTMENTS OUTSTANDING AS OF 4/30/04 
MAJOR SORT KEY IS ICC# 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 39912 TREASURY BILLS 912795PZ8 100 05/20/04 11/20/03 000 1.000 1.005 99.494 30,000,000.00 29,848,333.33 
A 40140 TREASURY BILLS 912795PZ8 100 05/20/04 04/22/04 000 .920 .921 99.928 50,000,000.00 49,964,222.22 
A 40141 TREASURY BILLS 912795PZ8 100 05/20/04 04/22/04 000 .920 .921 99.928 50,000,000.00 49,964,222.22 
A 40144 TREASURY BILLS 912795QA2 100 05/27/04 04/28/04 000 .865 .866 99.930 40,000,000.00 39,972,127 ..78 
A 40045 TREASURY BILLS 912795QBO 100 06/03/04 03/04/04 000 .940 .942 99,762 25,000,000.00 24,940,597.22 
A 40046 TREASURY BILLS 912795QB0 100 06/03/04 03/04/04 000 .940 .942 99.762 25,000,000.00 24,940,597.22 
A 40003 TREASURY BILLS 912795QR5 100 07/01/04 02/18/04 000 .920 .923 99.658 30,000,000.00 29,897,266.67 
A 40004 TREASURY BILLS 912795083 100 07/08/04 02/18/04 000 .915 .918 99.642 20,000,000.00 19,928,325.00 
A 40054 TREASURY BILLS 912795QT1 100 07/15/04 03/10/04 000 . 930 .933 99.672 50,000,000.00 49,835,958.33 
A 40005 TREASURY BILLS 912795QU8 100 07/22/04 02/18/04 000 . 930 -934 99.600 31,000,000.00 30,875,870.83 
A 40038 TREASURY BILLS 912795QU8 100 07/22/04 02/25/04 000 .945 .949 99.612 40,000,000.00 39,844,600.00 
A 40007 TREASURY BILLS 912795QV6 100 07/29/04 02/19/04 000 .945 949 99.577 25,000,000.00 24,894,343.75 
' BA 40047 TREASURY BILLS 912795QV6 100 07/29/04 03/04/04 000 .955 .959 99.610 25,000,000.00 24,902,510.42 
A 40093 TREASURY BILLS 912795QV6 100 07/29/04 04/05/04 000 .955 -958 99.695 42,000,000.00 41,871,870.83 
A 40145 TREASURY BILLS 912795QV6 100 07/29/04 04/29/04 000 .955 .957 99.759 30,000,000.00 29,927,579.17 
| A 40055 TREASURY BILLS 912795Q27 100 08/26/04 03/10/04 000 .955 959 99.552 28,000,000.00 27,874,470.56 
A 40097 TREASURY BILLS 912795Q27 100 08/26/04 04/08/04 000 .965 .969 99.625 50,000,000.00 49,812,361.11 
| A 40130 TREASURY BILLS 912795RB9 100 09/09/04 04/16/04 000 1.000 1.004 99.594 35,000,000.00 34,858,055.56 
A 40131 TREASURY BILLS 912795RC7 100 09/16/04 04/16/04 000 1.015 1.019 99.569 35,000,000.00 34,849,018.75 
| A 40134 TREASURY BILLS 912795RD5 100 09/23/04 04/19/04 000 1.020 1.025 99.555 40,000,000.00 39,822,066.67 
|; A 40142 TREASURY BILLS 912795RD5 100 09/23/04 04/22/04 000 1.080 1.085 99.538 50,000,000.00 49,769,000.00 
A 40143 TREASURY BILLS 912795RD5 100 09/23/04 04/22/04 000 1.080 1.085 99.538 50,000,000.00 49,769,000.00 
A 40135 TREASURY BILLS 912795RE3 100 09/30/04 04/19/04 000 1.020 1.025 99.535 30,000,000.00 29,860,600.00 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 334713 (C) .967 .971 99.666 831,000,000.00 828,222,997.64 
A 37949 T NOTE (99.17) 9128275F5 100 05/15/04 11/15/99 000 5.250 5.882 97.531 20,000,000.00 19,506,250.00 
A 38273 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 94.672 10,000,000.00 9,467,187.50 
| A 38274 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.793 94.656 10,000,000.00 9,465,625.00 
f A 38275 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 94.672 10,000,000.00 9,467,187.50 
A 38276 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 94.672 20,000,000.00 18,934,375.00 
A 38810 T NOTE (101.30) 9128275F5 100 05/15/04 05/02/01 000 5.250 4.564 101.922 50,000,000.00 50,960, 937.50 
A 40051 T NOTE(99.31) 912828BC3 100 06/30/05 03/08/04 000 1.125 1.170 100.152 50,000,000.00 50,075,785.55 
A 39282 T NOTE (95.24) 9128277F3 100 11/15/06 05/15/02 000 3.500 4.559 95.734 50,000,000.00 47,867,187.50 
A 39819 T NOTE (98.23) 912828BG4 100 08/15/08 08/28/03 000 3.250 3.533 98.719 20,000,000.00 19,743,750.00 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 9.58% (C) 3.849 4.311 98.120 240,000,000.00 235,488,285.55 
A 39994 FNMA DISCOUNT NOTES 313588WL5 100 05/05/04 02/12/04 000 1.000 1.002 99.769 25,000,000.00 24,942,361.11 
A 40136 FNMA DISCOUNT NOTES 313588WY7 100 05/17/04 04/20/04 000 .970 29741 = 99%927 30,000,000.00 29,978,175.00 
A 40098 FNMA DISCOUNT NOTES 3135882ZB4 100 07/07/04 04/08/04 000 1.020 1.023 99.745 25,000,000.00 24,936,250.00 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES : 3.25% (C) .995 997 99.821 80,000,000.00 79,856,786.11 


A 40099 FEDERAL HOME LOAN DISC N 313384WY1 100 05/17/04 04/08/04 000 - 960 ~96u ~ 99-7896 25,000,000.00 24,974,000.00 
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INVSMT 
NO. 


PPP PP 
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SUBTOTAL 


A “3:99:95 
A 40002 
A 40083 


SUBTOTAL 


39959 
39969 
3:99:70 
40088 
40089 
40090 
39960 
40094 
40101 
40102 
40095 
40138 
40103 
40104 
40096 


So a a a a a oe eo 


SUBTOTAL 


39898 
40107 
40087 
40108 
40061 
40106 


PPP DP Pp 


SUBTOTAL 


BS 3995727 


SUBTOTAL 


DESCRIPTION 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
(Inv Type) 


FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 


(Inv Type) 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
(Inv Type) 
BOA CD 
WFB CD 
WFB CD 
WFB CD 
BOA CD 
WFB CD 
(Inv Type) 


LOAN 
LOAN 


PUBLIC TIME DEPOSIT 


(Inv Type) 


81 COMMERCIAL 


Ge TY / COUNT ¥ 


M R 


313384XA2 
313384XA2 
313396XB4 
313384YM5 
313384H77 


313396WS8 
313396WS8 
3133 96WZ2 


44 FMC DISCOUNT NOTES 


O0660POER49 
O0660POE49 
0660POE49 
0660POE72 
0660POE72 
O0660POE72 
0660POEJ6 
0660POEJ6 
0660POEJ6 
0660POEJ6 
0660POFV8 
0660P0G13 
0660POGPO 
0660POGPO 
0660POGT2 


PAPER DISC 


06050GAV2 
9497 PONGO 
9497PONY1 
9497PONH8 
0660P0G21 
9497PONJ4 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


DANIEL 


IN V 


NO. 


43 FEDERAL HOME LOAN DISC NOTES 


100 
100 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 
100 
“100 
100 
100 


100 


448 7 


99.688 


OF SAN FLR AN, CT SCO 
DAL Y 415-554 - 
ESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 4/30/04 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
(TICKER) DATE PURP RATE YIELD 
05/19/04 03/17/04 000 980 . 982 
05/19/04 03/17/04 000 980 .982 
05/20/04 10/29/03 000 1.120 1.127 
06/23/04 04/29/04 000 .970 971 
09/29/04 04/16/04 000 1.070 1.075 

8.56%(C) 1. 0:08)— 12701:9' 
05/11/04 02/12/04 000 1.000 1.002 
05/11/04 02/17/04 000 1.000 1.002 
05/18/04 03/17/04 000 .985 .987 

4.87%(C) 997 1.000 
05/04/04 01/05/04 000 1.070 1.074 
05/04/04 01/21/04 000 1.040 1.043 
05/04/04 01/21/04 000 1.040 1.043 
05/07/04 03/26/04 000 1.020 1.021 
05/07/04 03/29/04 000 1.020 1.021 
05/07/04 03/29/04 000 1.020 1.021 
05/18/04 01/05/04 000 1.070 1.074 
05/18/04 04/06/04 000 1.020 1.021 
05/18/04 04/12/04 000 1.020 1.021 
05/18/04 04/12/04 000 1.020 1.021 
06/29/04 04/06/04 000 1.030 1.032 
07/01/04 03/15/04 000 1.030 1.033 
07/23/04 04/12/04 000 1.040 1.043 
07/23/04 04/12/04 000 1.040 1.043 
07/27/04 04/06/04 000 1.040 1.043 

28.83%(C) 1.035 1.038 
05/12/04 11717:/03" 000" 12250 “2.750 
05/13/04 04/14/04 000 1.030 1.030 
05/18/04 03/25/04 000 1.020 1.020 
06/15/04 04/14/04 000 1.030 1.030 
07/02/04 03/15/04 000 1.030 2.066 
07/15/04 04/14/04 000 1.030 1.030 
AsO ¥3(C) 1.050 1.238 
07/17/04 01/15/04 000 1.200 1.200 
-00%(C) SPO. SE PoNo) 


100.000 


RUN: 


PAR VALUE 
SHARES 


50,000,000. 
50,000,000. 
15;,000;7000.. 
21,000,000. 
50,000,000. 


50,000,000. 
50,000,000. 
20,000,000. 


50,000,000. 
50,000,000. 
35,000,000. 
25,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
5.0',.00:0,,000°. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 


50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
25,000,000. 


100,000. 


00 
00 


00 


05/04/04 


PAGE: 


BOOK VALUE 


49,876,388. 
49, 883 ,.33:3:. 
19 96165072). 


49,821,666. 
49,849,797. 
34,894,844. 
24°,.97:0;,.2:5:0 < 
49,944,750. 


49,944,750 
49,800,861 


49,940,500. 
49,949,000. 
49,949,000. 
4:9°7:87:9), 83:3). 
49,845,500. 
49,852,666. 
49,852,666. 
4:9',.8:3'8 7; 222h< 


50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
49,844,069. 
25,000,000. 


00:02: 


2 
03 


497,914 2:5:0\. 
4:9), 914 250% 
14,904,800. 
20,968,879. 
4:9),/:5933;.3.0'5:: 


100,000. 
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ecrmTy / Cou NT Y OF SAN BE RAN CG LSC. 0 
MR. DANIEL DALY 4° BS 5/5, Ae = aan Bo), PAGE: 3 
SIRPT) INVESTMENT INVENTORY RUN: 05/04/04 00:02:03 
INVESTMENTS OUTSTANDING AS OF 4/30/04 
MAJOR SORT KEY IS ICCH# 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
REPORT TOTALS Seees= S=2eee5 S==55555 SSeS eeeSeee555== 


ASSETS FIXED 1.278 1.346 99.591 2,467,100,000.00 2,457,001,706.80 


wy 


Tear" 


sire! 


Col LY /-C OcU WNT *Y OF SAN Bak ASN Cy iS 2: O 
MR. DANTEL DALY Q@01 5 = 5-5 -4.-= 4°48) -7 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 05/04/04 00:02:03 
INVESTMENTS OUTSTANDING AS OF 4/30/04 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 39977 PUBLIC TIME DEPOSIT 100 07/17/04 01/15/04 000 1.200 1.200 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1220.0) 2.200 2:0.0%'0.0.0 100,000.00 100,000.00 


REPORT TOTALS ==> >> = SSS >=> SSSSsee2>S> SSS SeSeSeeaeaqreaeqer2aee=e S222 522 222° 2e2e2==--— 


ASSETS FIXED 1.200 1.200 100.000 100,000.00 100,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39871 


39889 


3:9'9'1.6 


3399211. 


39967 


39968 


39983 


39984 


39992 


39993 


39999 


40000 


40001 


40006 


40052 


40053 


40056 


40057 


40079 


40080 


40084 


DESCRIPTION/POOL# 
MEMO 


FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
FMC DISCOUNT NOTES 
TREASURY BILLS 


FNMA DISCOUNT NOTES 


BOA CP 
BOA CP 
BOA CP 
BOA CP 
WFB CD 
WFB CD 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


WFB CD 


BOA CP 


BOA CP 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


SS SS 


Cll TX G/CC. O° UAN eT y. OF SAN 


M 


BANK BROK MATURITY TRADE/ 


R 


CASH DATE 
19) 40 
19 40 
It9 42 
19 40 
9 42 
19 40 
1:9 40 
159 40 
189) 40 
rg 40 
19 40 
Lg 40 
19 40 
a9) 40 
19. 40 
159 40 
149 40 
19 87 
9 87 
19 87 
19 87 
19 40 


FoR OA NC .r SG. 0 


DANIEL DieAt hey 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
04/01/04 TO 04/30/04 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 

TXN COUPON PAR VALUE BOOK VALUE 
/ ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
04/28/04 04/28/04 MAT 1.090 -30,000,000.00 -29,804,708.33 
05/03/04 04/28/04 1.097 
04/07/04 04/02/04 SALE 1.120 -10,000,000.00 -9,946,177.78 
04/12/04 04/02/04 span less 637822..22 
04/22/04 04/22/04 MAT 1.120 -27,000,000.00 -26,858,040.00 
05/03/04 04/22/04 126 
05/20/04 04/29/04 SALE -990 -15,000,000.00 -14,926,987.50 
04/29/04 04/29/04 995 734,012) .50 
04/01/04 04/01/04 MAT 1.090 -40,000,000.00 -39,855,877.78 
05/03/04 04/01/04 1.094 
04/12/04 04/12/04 MAT 1.030 -40,000,000.00 -39,900,433.33 
05/03/04 04/12/04 1033 
04/12/04 04/12/04 MAT 1.030 -50,000,000.00 -49,881,263.89 
05/03/04 04/12/04 13103.2 
04/20/04 04/20/04 MAT 1.040 -35,000,000.00 -34,924,166.67 
05/03/04 04/20/04 1.042 
04/15/04 04/15/04 MAT 1.040 -50,000,000.00 -49,898,888.89 
05/03/04 04/15/04 1 si04:2 
04/06/04 04/06/04 MAT 1.020 -40,000,000.00 -40,000,000.00 
05/03/04 04/06/04 1.020 
04/12/04 04/12/04 MAT 1.020 -20,000,000.00 -20,000,000.00 
05/03/04 04/12/04 1.020 
04/12/04 04/12/04 MAT 985 -50,000,000.00 -49,924,756.94 
05/03/04 04/12/04 986 
04/14/04 04/14/04 MAT 985 -50,000,000.00 -49,922,020.83 
05/03/04 04/14/04 987 
04/16/04 04/16/04 MAT 990 -50,000,000.00 -49,918,875.00 
05/03/04 04/16/04 992 
04/20/04 04/20/04 MAT 1.020 -30,000,000.00 -30,000,000.00 
05/03/04 04/20/04 1.020 
04/12/04 04/12/04 MAT 1.000 -24,000,000.00 -23,977,333.33 
05/03/04 04/12/04 1.001 
04/12/04 04/12/04 MAT 1.000 -50,000,000.00 -49,952,777.78 
05/03/04 04/12/04 1.001 
04/07/04 04/07/04 MAT 975 -50,000,000.00 -49,964,791.67 
05/03/04 04/07/04 976 
04/06/04 04/06/04 MAT 960 -50,000,000.00 -49,966,666.67 
05/03/04 04/06/04 .961 
04/13/04 04/13/04 MAT 970 -35,000,000.00 -34,973,594.44 
05/03/04 04/13/04 A9i7i1' 
04/05/04 04/05/04 MAT .960 -25,000,000.00 -24,987, 333.33 
05/03/04 04/05/04 960 
04/06/04 04/06/04 MAT 960 -40,000,000.00 -39,980,800.00 
05/03/04 04/06/04 .960 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


=195:;'2:91../6:7 
-52,266.66 
-141,960.00 
-64,350.00 
= 144), 1225522 
=9'9'7:5.6:6..-6:7. 
= LB SiO. 1 
=715;,:83'3.. 3:3 
=101 7240 52 
-64,600.00 
=3:5:, 700.00 
-75,243.06 
SOO ds 7 
= 81. 2:25. 0'0 
$52 791010200 
=22;,,066...6,7 
Slt ST ree ee AeA 
3/54 210 B3035:3 
SS 37S nos 
=2'6, 4:0'5:./5'6 
-12,666.67 


=1°9),,2/0'0;. 0/0 


05/04/04 


PAGE: 1 
010: 02452 


(GAIN) /LOSS 
SETTLEMENT 


30,000,000.00 
166. 3:6:7 
9:79:98, 6245. 1a. 
27,000,000.00 
= 925-100 
14,993 ;, 262 «5:0 
40,000,000.00 
40,000,000.00 
50,000,000.00 
35,000,000.00 
50,000,000.00 
40,064,600.00 
20,035,700.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
30,052,700.00 
24,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
35,000,000.00 


25,000,000.00 


40,000,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


40086 


40091 


40092 


40093 


40094 


40095 


40096 


40097 


40098 


40099 


40100 


40101 


40102 


40103 


40104 


40105 


40106 


DESCRIPTION/ POOL# 


MEMO 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


TREASURY BILLS 


BOA 


BOA 


BOA 


CP 


CP, 


cP 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FMC 


BOA 


BOA 


BOA 


BOA 


FMC 


WFB 


DISCOUNT NOTES 


CP 


CP 


CP 


CP 


DISCOUNT NOTES 


CD 


Gal TY 7-10 UNL YY OF SAN 


MR 
BANK BROK 
CASH DATE 

19 40 

19 40 

Ale) 40 

40 

19 40 

40 

Lg 40 

1:9 40 

19 40 

19 40 

19 40 

19 87 

19) 87 

1:9. 87 

87 

19 40 

19 40 

19 40 

19 40 

19 87 

87 

19 40 


DANIEL DALY 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 

04/01/04 TO 04/30/04 

SETTLEMENT DATE BASIS 

FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE 
04/14/04 04/14/04 MAT 970 -50,000,000.00 
05/03/04 04/14/04 971 
04/14/04 04/02/04 SALE 970 -15,000,000.00 
04/12/04 04/02/04 971 
04/19/04 04/01/04 PURC 1.000 35,000,000.00 
04/12/04 04/01/04 1.001 

04/19/04 MAT 1.000 -35,000,000.00 
05/03/04 04/19/04 1.001 
04/20/04 04/01/04 PURC 1.000 50,000,000.00 
04/12/04 04/01/04 10102: 

04/20/04 MAT 1.000 -50,000,000.00 
05/03/04 04/20/04 1.001 
07/29/04 04/05/04 PURC -955 42,000,000.00 
04/12/04 04/05/04 .958 
05/18/04 04/06/04 PURC 1.020 50,000,000.00 
04/12/04 04/06/04 ID: 
06/29/04 04/06/04 PURC 1.030 50,000,000.00 
04/12/04 04/06/04 1.032 
07/27/04 04/06/04 PURC 1.040 50,000,000.00 
04/12/04 04/06/04 1.043 
08/26/04 04/08/04 PURC -965 50,000,000.00 
04/12/04 04/08/04 .969 
07/07/04 04/08/04 PURC 1.020 25,000,000.00 
04/12/04 04/08/04 1.1023 
05/17/04 04/08/04 PURC 960 25,000,000.00 
04/12/04 04/08/04 961 
04/22/04 04/12/04 PURC 1.000 50,000,000.00 
04/12/04 04/12/04 1.000 

04/22/04 MAT 1.000 -50,000,000.00 
05/03/04 04/22/04 1.000 
05/18/04 04/12/04 PURC 1.020 50,000,000.00 
04/12/04 04/12/04 1. O27 
05/18/04 04/12/04 PURC 1.020 50,000,000.00 
04/12/04 04/12/04 1.021 
07/23/04 04/12/04 PURC 1.040 50,000,000.00 
04/12/04 04/12/04 1.043 
07/23/04 04/12/04 PURC 1.040 50,000,000.00 
04/12/04 04/12/04 1.043 
04/23/04 04/13/04 PURC 1.000 50,000,000.00 
04/16/04 04/13/04 1.000 

04/23/04 MAT 1.000 -50,000,000.00 
05/03/04 04/23/04 1.000 
07/15/04 04/14/04 PURC 1.030 25,000,000.00 
04/16/04 04/14/04 1.030 


FRAN € ies CoO 
4 48 7 


PREM / 


BOOK VALUE 
(DISC) 


= 4:9, 964 , 72.022 


=114',,9819;,4:9.1 617 


10,508.33 


34,982,500.00 


=1:77,'50:0 ..0.0 


= 34,982,500 ...00 


AD), 973 5-651 sAkk 


-26,388.89 


=49 9°73, 622.421. 


41,871,870 ..83 


Eel LP tre OPAL ied 


49,940,500.00 


=5:9'7;5:0:0'..010 


4:9 8:51:99; 1833.33 


= 20), 66 )..:6:7 


49,838,222 12/2 


=V61,,777 278 


49), 84.2, 361. 14 


=1'8'7 (6318.89 


24 ; 9316 ;,:25.0:..0:0 


=163' 7.7 510) 210;0 


24,974,000.00 


-26,000.00 


49), 9186), delay, ed 


=1'3,, 888.839 


=49,.936 , 240.4 


49,949,000.00 


=5 2; 0:0:0\..0.0 


49,949,000.00 


-51,000.00 


49,852,666 .67 


= 4s), 33)33).23:3 


49,852,666 ...6:7 


1497. ,533 1.90 


4:9; 9816, Wad: ae 


='3), 888.819 


=4:9), 936, dial 2 a! 


25,000,000.00 


RUN: 


(INTEREST) 


AMORT/ (ACCRET) 


= 315,012 705 78 


= 51658233 


= 17 7 9:00".:0:0 


=263'8'8 8:9 


SUB SPM sitslis hess) 


-13,888.89 


05/04/04 


PAGE: 


0:0/:/0:2:.: 


2 
51 


(GAIN) /LOSS 
SETTLEMENT 


50,000,000. 
15 :0\2 
14, 9'9'5,,.000.. 


-34,982,500 


35,000,000 


49) 95135, 167151 


50,000,000. 


41, 8:71. 8°70... 


-49,940,500. 


= 4:9), /8:7'9.,-83:3 


=4:9),/83:8),,222 


419), 812), 362... 


-24,93'6,250. 


=24,, 9:74,,:00'0'. 


= 4:9: 9186), Vcr 


50,000,000. 


-4:9 ,949),000.. 


=4:9 ,'94°9,, 010.0). 


-49, 852,666 


-49,852,666 


-49, 986, 214 


50,000,000. 


-25,000,000. 


00 
00 
00 


00 


00 


algal 


00 


83 


00 


33 
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00 


00 
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00 


00 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


40108 


40110 


40111 


40112 


40113 


40114 


40115 


40116 


40117 


40118 


40119 


DESCRIPTION/ POOL# 
MEMO 

WFB CD 

WFB CD 
TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 


* 


Cole t Yo C202 U) Nit Y 


M 


R 


DANIEL 


FUND: 


F SAN BeR ANG L£°S ¢vo 
DALY & ay 5. (5-54 = 4a Ae BX 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
04/01/04 TO 04/30/04 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TXN COUPON PAR VALUE BOOK VALUE 


BANK BROK MATURITY TRADE/ 


CASH DATE 
19) 40 
19 40 
a) 40 

40 
19 45 
40 
1:9 43 
40 
19 89 
40 
19 87 
40 
19 40 
40 
19 45 
40 
19 43 
40 
ales) 89 
40 
I) 40 
40 


/ENTRY 


05/13/04 
04/16/04 
06/15/04 
04/16/04 
04/15/09 
04/16/04 


04/16/04 
04/15/09 
04/16/04 


04/16/04 
04/15/09 
04/16/04 


04/16/04 
04/15/09 
04/16/04 


04/16/04 
04/15/09 
04/16/04 


04/16/04 
04/15/09 
04/16/04 


04/16/04 
04/15/09 
04/16/04 


04/16/04 
04/15/09 
04/16/04 


04/16/04 
04/15/09 
04/16/04 


04/16/04 
04/15/09 
04/16/04 


04/16/04 


SETTLE 


04/14/04 
04/14/04 
04/14/04 
04/14/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 


TYP YIELD 


1.030 
PURC 1.030 
D20'3:0 
PURE 3.125 
3) 172 
SALE 3.125 
Seed 72 
PURE 3).125 
36272 
SALE 3.125 
3 LW 
PURE 3).;:125 
Sealy 2 
SALE 3.125 
3272 
PURG 31.125 
35.472 
SALE 3.125 
ml Of 
PURG. 3:.12'5 
3.214 
SALE 3.125 
335214 
PURG 3.025 
3205 
SALE 3.125 
3.215 
PURC 3.125 
Z)s2a'3 
SALE 3.125 
3.23 
PURGE 3.125 
Sye2) 2 
SALE 3.125 
3212 
PURG - 3:..4:2'5 
Sige] 
SALE 3.125 
Shaan 
PURG 3). 225 
er (0) 
SALE 3.125 
3.210 


ORIGINAL FACE 


50,000,000.00 


50,000,000.00 


10,000,000.00 


-10,000,000.00 


10,000,000.00 


-10,000,000.00 


10,000,000.00 


-10,000,000.00 


10,000,000.00 


-10,000,000.00 


15,000,000.00 


-15,000, 000.00 


15,000,000.00 


-15,000,000.00 


15,000,000.00 


-15,000,000.00 


15,000,000.00 


-15,000,000.00 


15,000,000.00 


-15,000,000.00 


50,000,000.00 


-50,000,000.00 


PREM / (DISC) 


50,000,000.00 
50,000,000.00 


9,978,200.00 
-21,800.00 

=9),. 9:78, 2010:.10:0 
211,:8:0:0'. 00 

97 978,200.00 
=21,, 80.0 0:0 
#=9,978,200':00 
21,800.00 
9,978,200.00 
-21,800.00 

29), 9:78:7.2'0:0».'0:0 
21,800.00 

9); 2787, 2:00 10:0 
=21,,800.00 
=9°,977:8';, 2005.00 
21,800.00 

14, 93:8, 78'9..3'5 
= 64h i 2400:6;5 
=147,93'8.7) 7:8'9'.33'5 
61,210.65 

14, 93:'8;,05.0:..00 
=617.950..00 

=14 ,93:87;,050 .:00 
61,950.00 

L4”, 939), 818-65 
-60,181...3'5 
=14,,93'9,, 828.65 
60. 282.73'5 
14,939, 850..00 
-60,150.00 

— 14", 93:9',,8'510\4,0:0 
60,150.00 

14) ,393'9,,.8510:.,0.0 
=6:07'2'5:0'. 0.0 
-14,939,850.00 
60,150.00 
49,805,000.00 
-195,000.00 
-49,805,000.00 
195,000.00 


PAGE: 3 
RUN: 05/04/04 00:01:51 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


SETTLEMENT 


-50,000,000.00 


-50,000,000.00 


='9',9:7:8),,2:0.0'./010 
=1,487.50 
9937-9), 6:8:7'..5:0 


=-9', 9:78, 2:00: .-0'0 
=4 74:87 350 
9. 9'579.7.6857 3:50 


-9,978,200.00 
=, 48:7...5:0 
9,979,687 .50 


=9), 9'78'72'00:..0:0 
=1,,,487 .50 
99797687. 5:0 


=14'7°93'8., 789.35 
=3.0;, 741..910 
147,969), 530.25 


- 14, 93:8,050:.,00 
=31, 482.25 
14;,969;,,532).25 


= 1:4) ,,93'9),,8187'65 
2/9), 7260 
14,969 ,,531..25 


-14,939,850.:00 
= 29), 68d -2'5 
14,969,532 .25 


= 14',,93'9, 850 ..0'0 
=2,9), 682.25 
14,9697, 5805.25 


-49,805,000.00 
= 93), 4:37:50 
4:9 ,/89'8),,43)7-.50 
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* ACTIVE TRANSACTIONS 


INVSMT DESCRIPTION/POOL# 


NO. MEMO 


40120 TREASURY 


40121 TREASURY 


40122 TREASURY 


40123 TREASURY 


40124 TREASURY 


40125 TREASURY 


40126 TREASURY 


40127 TREASURY 


NOTES 


NOTES 


NOTES 


NOTES 


NOTES 


NOTES 


NOTES 


40128 T NOTE (96.12) 


40129 T NOTE (96.12) 


40130 TREASURY 


BILLS 


40131 TREASURY BILLS 


ER rm So 


* 


© Ley / CO UN Ty 


M 


R 


DANIEL 


oO 
DALY Ay 1s 5 = 15:45; ae = 


F SAN FR AUN € 2S: €’o 


DETAIL TRANSACTION REPORT - FIXED INCOME 
04/01/04 
SETTLEMENT DATE BASIS 


FUND: 


100 


BANK BROK MATURITY TRADE/ 
CASH DATE /ENTRY 


ali) 


9 


19 


19 


19 


1G) 


19 


19 


Lg 


19) 


aby) 


19 


40 04/15/09 

04/16/04 
40 

04/16/04 
43 04/15/09 

04/16/04 
40 

04/16/04 
87 04/15/09 

04/16/04 
40 

04/16/04 
40 04/15/09 

04/16/04 
40 

04/16/04 
45 04/15/09 

04/16/04 
40 

04/16/04 
43 04/15/09 

04/16/04 
40 

04/16/04 
89 04/15/09 

04/16/04 
40 

04/16/04 
40 04/15/09 

04/16/04 
40 

04/16/04 
43 03/15/09 

04/16/04 
40 

04/22/04 
40 03/15/09 

04/16/04 
40 

04/22/04 
40 09/09/04 

04/16/04 
40 09/16/04 

04/16/04 


SETTLE 


04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/15/04 
04/22/04 
04/22/04 
04/15/04 
04/15/04 
04/22/04 
04/22/04 
04/16/04 
04/16/04 
04/16/04 
04/16/04 


TO 04/30/04 
POOLED FUNDS 


TXN COUPON 
TYP YIELD 


PAR VALUE 
ORIGINAL FACE 


PURG 3.225 -20,.000,.000.00 


3. 18:1 

SALE 3.125 -20,000,000.00 
34183: 

PURC 3.125 20,000,000.00 
3.182 

SALE 3.125 -20,000,000.00 
3.281 

PURE 3.125 10;,000,000.00 
3.485 

SALE 3.125 -10,000,000.00 
3.485 

PURC 3.125 10,000,000.00 
3. 48:7 

SALE 3.125 -10,000,000.00 
3.487 

PURC 3.125 10,000,000.00 
3.489 

SALE 3.125 -10,000,000.00 
3.489 

PURC 3.125 10,000, 000.00 
3.489 

SALE 3.125 -10,000,000.00 
3) 4:89 

PURE 3.3125 10,000, 000..00 
3.489 

SALE 3.125 -10,000,000.00 
3.489 

PURC 3.125 10,000,000.00 
34.349 

SALE 3.125 -10,000,000.00 
3.349 

PURC 2.625 10,000,000.00 
3.416 

SALE 2.625 -10,000,000.00 
3.416 

PURC 2.625 10, 000,000.00 
3.413 

SALE 2.625 -10,000,000.00 
3413 

PURC 1.000 35,000,000.00 
1.004 

PURC 1.015 35,000,000.00 
TrIOLS 


448 7 


BOOK VALUE 
PREM / (DISC) 


19, 948.,437.50 
=52 ,962:.50 
=19), 948,437.50 
51,562.50 
19,948,437.50 
=51 562.50 
=1'9),, 948.437 . 5:0 
51,562 ..5:0 
935:8:3'5 93:75 5:0 
=164 ; 062.50 
395:835793:7550 
164,062.50 
9:83:57 15:6...:2'5 
=16:4',\8'43:.7.5 

= 9:83:57, 156.225 
164,843.75 
97834, 7.3,755:0:0 
-165.,625 ..0.0 
=9,834,375 .00 
£65;; 625.00 

9), 834. ,.3-7'5:.: 0:0 
=165,,,625 200 

= 9), 83:4) ,.3:75:..00 
£65,625: 210.0 

9:7, 8'3'4',-3'710)., 010 
-165,630.00 

= 9) ,.8:3'45; 3°7:0'50:0 
165,630.00 

9:,. 8:97, 65.6...25 
=10 27 3'43). 75 
=9'- 897,656.25 
0:2), 343% 75 
9,666,644.02 
=3'313),.3,.5.5%,9'8 
-9,666,644.02 
33373551098. 
9°,66.8:,. 206 52 
SOS LS es 418 
=19)7-66.83,/210'6 152 
BO sas ao 
34,858,055.56 
-141,944.44 
34,849,018.75 
= 07 9 8ayo25 


PAGE: 4 


RUN: 05/04/04 00:01:51 


(INTEREST) 
AMORT/ (ACCRET) 


=47,,9'9'3:..2:0 


=A 2:9 3210 


(GAIN) /LOSS 
SETTLEMENT 


=1:9'9485.43'7 50 
-25,000.00 
197.9 737437. 50 


=1'9.7;94:87,.43:7..50 
-25,000.00 
19), 34357 «50 


=97:8:3'5 } 939.510 
= 2.457 28 ic '5 
9, 860 ,1256.525 


= 9/8315: 7.1256.525 
-25,000.00 
93-8160), 15:6..:2'5 


=9:,83.4 ,3'75). 00 
=25,, 7840215 
9,860, 156.25 


=9, 834,375.00 
S257 H8tie25 
9,860, 156.25 


-9,834,370.00 
=2:9)7 71 86.525 
9, 860,156.25 


29), 8:9)7 656.25 
37,500.00 
9, 860) ,15.6:..2'5 


=9 666 644 20:2 
= 32'8:7.12 
9,682,965.34 
9, 668, 206.52 
= 9), 1.05 262 
9,682,965.34 
=3/4;, 81518), 05:5). 516 


-34,849,018.75 
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CL TY 7 C/O. UN ir Y¥ OF SAN FRA N-C.rI SS ¢ 0 


MR. DANIEL DALY 41.5 -°5 5 4 < 4 4°87 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 5 
04/01/04 TO 04/30/04 RUN: 05/04/04 00:01:51 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
INVSMT DESCRIPTION/POOL#¥ BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 


40132 FEDERAL HOME LOAN DISC 19 40 09/29/04 04/16/04 PURC 1.070 50,000,000.00 49,753,305.56 


04/16/04 04/16/04 1.075 -246,694.44 -49,753,305.56 
40133 TREASURY NOTES 19 87 04/15/09 04/15/04 PURC 3.125 10,000,000.00 9,979,300.00 
04/19/04 04/15/04 3.6170 -20,700.00 -9,979,300.00 
40 04/15/04 SALE 3.125 -10,000,000.00 -9,979,300.00 -387.50 
04/19/04 04/15/04 3i. 170 20,700.00 9,979,687.50 
40134 TREASURY BILLS 19 40 09/23/04 04/19/04 PURC 1.020 40,000,000.00 39,822,066.67 
04/20/04 04/19/04 1.025 -177, 933.33 -39,822,066.67 
40135 TREASURY BILLS 19 40 09/30/04 04/19/04 PURC 1.020 30,000,000.00 29,860,600.00 
04/20/04 04/19/04 It 0125 -139,400.00 -29,860,600.00 
40136 FNMA DISCOUNT NOTES 19 40 05/17/04 04/20/04 PURC -970 30,000,000.00 29,978,175.00 
04/20/04 04/20/04 971 -21,825.00 -29,978,175.00 
40137 FEDERAL HOME LOAN DISC 19 40 04/21/04 04/20/04 PURC .890 30,000,000.00 29,999,258.33 
04/20/04 04/20/04 .890 -741.67 -29,999,258.33 
40 04/21/04 MAT .890 -30,000,000.00 -29,999,258.33 -741.67 
05/03/04 04/21/04 .890 30,000,000.00 
40139 TREASURY NOTES 19 40 03/15/09 04/21/04 PURC 2.625 10,000,000.00 9,677, 1390 
04/22/04 04/21/04 3.405 -322,826.09 -9,677,173.91 
40 04/22/04 SALE 2.625 -10,000,000.00 -9,677,173.91 =713.31 -5,078.16 
04/22/04 04/22/04 3.405 322,826.09 9,682,965.38 
40140 TREASURY BILLS 19 40 05/20/04 04/22/04 PURC .920 50,000,000.00 49,964,222.22 
04/22/04 04/22/04 a 92 -35,777.78 -49,964,222.22 
40141 TREASURY BILLS 19 40 05/20/04 04/22/04 PURC .920 50,000,000.00 49,964,222.22 
04/22/04 04/22/04 OD -35,777.78 -49,964,222.22 
40142 TREASURY BILLS 19 89 09/23/04 04/22/04 PURC 1.080 50,000,000.00 49,769,000.00 
04/22/04 04/22/04 1.085 -231,000.00 -49,769,000.00 
40143 TREASURY BILLS 19 89 09/23/04 04/22/04 PURC 1.080 50,000,000.00 49,769,000.00 
04/22/04 04/22/04 1.085 -231,000.00 -49,769,000.00 
40144 TREASURY BILLS 19 40 05/27/04 04/28/04 PURC .865 40,000,000.00 39,972,127.78 
04/28/04 04/28/04 . 866 = 257 OU 2022 -39,972,127.78 
40145 TREASURY BILLS 19 40 07/29/04 04/29/04 PURC -955 30,000,000.00 29,927,579.17 
04/29/04 04/29/04 .957 -72,420.83 -29,927,579.17 
40146 FEDERAL HOME LOAN DISC 19 40 06/23/04 04/29/04 PURC .970 21,000,000.00 20,968,879.17 


04/29/04 04/29/04 Oeil: =3 4 i 2055-83: 2:0, 968,879.17 
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G@lTyY / COU NT Y OF SAN FRANCIS €CO 


MR. DANIEL DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
04/01/04 TO 04/30/04 RUN: 05/04/04 00:01:51 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION / (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
PURC 1.424 1648000000.00 1642614442.04 -5,385,557.96 -1642614442.04 
( 54) 
SALE 3.010 -345000000.00 -342236884.40 2,763,115.60 -132,974.70 -455,904.32 342,788,113.42 
( 25) 37,650.00 
MAT 1.005 -1051000000.00 -1049584892.76 -1,568,107.24 1049737892.76 
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* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 


39977 PUBLIC TIME DEPOSIT 


inte ee ae 


Cal Liye //-C O1U 
MR 


NT ¥ OF SAN FRANCIS 


DANIEL D AL ¥ 415 - 5 5 4 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
04/01/04 TO 04/30/04 


FUND: 


BANK BROK MATURITY 
CASH DATE /ENTRY 


19 07/17/04 
04/15/04 05/03/04 


SETTLEMENT DATE BASIS 


100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 


1.200 
12.010 


04/15/04 INTR 
04/15/04 


CoO 
448 7 


BOOK VALUE 
PREM / (DISC) 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


05/04/04 


PAGE: 7 
00:01:53 


(GAIN) /LOSS 
SETTLEMENT 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD PAR VALUE 
INTR 1...2:0:0 


Con iY /. 1G 1O,UlNe TY OF SAN FRANCISCO 
MR. De AvNe ta Is DALY 415-+554-448 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
04/01/04 TO 04/30/04 
REPORT GRAND TOTALS 

ASSETS 


ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) 


PAGE: 8 


RUN: 05/04/04 00:01:53 


(GAIN) / 
LOSS 


SETTLEMENT 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


June 4, 2004 

The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past eleven months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


Interest Received $ 50,960,362 Earned Interest Yield 
Total Net Earnings $ 38,931,511 Pooled Funds 1.925 % 
Average Age of Portfolio 97 Days All Funds 1.924% 


Total cost of the securities on hand May 31, 2004 was $2,424,841,786 with a market value of $2,429,348,280 
plus fixed assets accrued earnings of $719,622. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of May 31, 2004. These investments 
are in compliance with California Code and our statement of investment policy, and provide sufficient 
liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of May 2004, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on May 31, 2004. 

4. General journal detailing purchases, sales, and interest activities during the month of May 2004. 


5 o>) 
Very truly yours, 


he } Gs 7) one aan aan 1 \ AT \ i-T C —_ = 
( PEE ee > L) UL U Vv | ee NI ») 
~y & SO 
Susan Leal IUN - @ 2NN4 
Treasurer 
Enc SAN FRAI \ 
; PUBLIC LIBR 


ce: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. G. Kozitza 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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MR 


TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


Yo / eC O2ULN TY, OF 
DANTIEL DA LY 4 
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PO RT F O.L ft 0 Sor AT f° Sst bers 


5/01/04 THROUGH 5/31/04 


ALL FUNDS 


Cis GOV"t SECURITIES --<===- 
ASSETS LIABILITIES 


iV g6sest0. 6 
2,699,656.66 
2,401,413 053.44 
15324 
2,424,741,785.98 
2,425,756,069.58 
1.140 


96.82 


96.82 


-000 


-00 


.00 


.000 


.00 


. 00 


RUN: 


---------- TIME DEPOSITS --------- 


ASSETS 


103.234 


100,000.00 


gee el Bay 


100,000.00 


100,000.00 


aaa Gd 


47.00 


47.00 


LIABILITIES 


PAGE: 


06/01/04 08:22:3 


8,656,270.6 
2,699,760.0 
2,401,513,053.4 
1732 
2,424,841,785.9 
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CF ts TN / CL OnUs Ni LP WY OF SAN FRANCISCO 
MR. DANTIEL DALY 40. (5: = 5) 5: 40-9454. Bi 7 PAGE: a 
(SIRPT) INVESTMENT IENV EN fT O'R Y¥ RUN: 06/02/04 09:19:50 
INVESTMENTS OUTSTANDING AS OF 5/31/04 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 39.06% (C) «989 ~993 99). :652 950,424,000.00 947,104,328.47 
(Inv Type) 12 TREASURY NOTES 4.85%(C) 2644 7- 22).:945.. 98.1072 120,000,000.00 117 ,.68:6.,.723°..05 
(Inv Type) 41 FNMA DISCOUNT NOTES 4.53%(C) 1. 03:9° (252040 —99'..833 110,000,000.00 10:9, 816,534.73 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 7.02% (C) 150050 52,..007 919.8106 170,500,000.00 170,169,400.84 
(Inv Type) 44 FMC DISCOUNT NOTES 4.12%(C) -985 »-986 99.872 100,000,000.00 99), 871,75.06.00 
(Inv Type) 81 COMMERCIAL PAPER DISC ; 27.43%(C) DO7 eee O77 997A 667,000,000.00 665,093,048.89 
(Inv Type) 91 NEGOTIABLE C.D.'S 12.99% (C) £076. (2.076 100.000 315,000,000.00 315,000,000.00 
(Inv Type) 1010 PUBLIC TIME DEPOSIT .00% (C) 12000 %1...2:00° 1:00 50100 100,000.00 100,000.00 


REPORT TOTALS SSESss Ss=5555 =S52555 === 555555552555= See eee eee======= 


ASSETS FIXED 1.098) °1..125 99.664 2;433,024,000:..00° 2,424,841 ,'785.98 
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(RPTMKT) 


INVEST 
NUMBER 


A 40003 
A 40004 
A 40054 
A 40005 
A 40038 
A 40185 
A 40007 
A 40047 
A 40093 
A 40145 
A 40158 
A 40151 
A 40152 
A 40055 
A 40097 
A 40186 
A 40156 
A 40130 
A 40157 
Doe A Oeil: 


A 40134 


DESCRIPTION 


M 


Gl DY / 6.0 U NT Y¥ 


R 


PURCHASE MATURITY DATE 


TREASURY BILLS 
03/04/04 06/03/04 
UNITED STATES TREAS 
05/24/04 06/24/04 
UNITED STATES TREAS 
05/24/04 06/24/04 
TREASURY BILLS 
02/18/04 07/01/04 
TREASURY BILLS 
02/18/04 07/08/04 
TREASURY BILLS 
03/10/04 07/15/04 
TREASURY BILLS 
02/18/04 07/22/04 
TREASURY BILLS 
02/25/04 07/22/04 
TREASURY BILLS 
05/26/04 07/22/04 
TREASURY BILLS 
02/19/04 07/29/04 
TREASURY BILLS 
03/04/04 07/29/04 
TREASURY BILLS 
04/05/04 07/29/04 
TREASURY BILLS 
04/29/04 07/29/04 
TREASURY BILLS 
05/11/04 08/12/04 
TREASURY BILLS 
05/05/04 08/19/04 
TREASURY BILLS 
05/05/04 08/19/04 
TREASURY BILLS 
03/10/04 08/26/04 
TREASURY BILLS 
04/08/04 08/26/04 
TREASURY BILLS 
05/27/04 08/26/04 
TREASURY BILLS 
05/10/04 09/02/04 
TREASURY BILLS 
04/16/04 09/09/04 
TREASURY BILLS 
05/10/04 09/09/04 
TREASURY BILLS 
04/16/04 09/16/04 
TREASURY BILLS 
04/19/04 09/23/04 


BILLS 


BILLS 


DANTIE 


L 


OF 
DALY 


S 


AN 


a0 US 2-555, 4 =) 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/04 
MAJOR SORT KEY IS ICC# 


CUSIP 


912795QBO0 
912795QE4 
912795QE4 
912795OR5 
912795QS3 
9127 95O0TL 
912795QU8 
912795QU8 
912795QU8 
912795QV6 
9127 95Q0V6 
912795QV6 
912795QV6 
912795QX2 
91 2795O¥0 
912795QY0 
912795027 
912795Q27 
912795Q27 
912795RA1 
912795RB9 
912795RB9 
9127 95RE7 


912795RD5 


BANK 
BROK 


FUND CPN RATE PAR/SHARES 
SAFE YTM TR BOOK 
100 9400 25,000,000.00 
000 9422 24,940,597.22 
100 8350 19,411,000.00 
000 8356 19,397,042.50 
100 8350 13,000.00 
000 7956 12,991.10 
100 9200 30,000,000.00 
000 9232 29,897,266.67 
100 9150 20,000,000.00 
000 9183 19,928,325.00 
100 9300 50,000,000.00 
000 9331 49,835,958.33 
100 9300 31,000,000.00 
000 9337 30,875,870. 83 
100 -9450 40,000,000.00 
000 9487 39,844,600.00 
100 8950 35,000,000.00 
000 .8963 34,950,402.08 
100 9450 25,000,000.00 
000 .9490 24,894,343.75 
100 9550 25,000,000.00 
000 .9587 24,902,510.42 
100 9550 42,000,000.00 
000 -9579 41,871,870.83 
100 9550 30,000,000.00 
000 .9573 29,927,579.17 
100 1.0400 50,000,000.00 
000 1.0428 49,865,666.67 
100 9800 50,000,000.00 
000 - 9828 49,855,722.22 
100 9850 50,000,000.00 
000 9879 49,854,986.11 
100 9550 28,000,000.00 
000 .9593 27,874,470.56 
100 9650 50,000,000.00 
000 . 9686 49,832,360. 11 
100 1.0550 35,000,000.00 
000 1.0578 34,906,661.81 
100 1.0800 25,000,000.00 
000 1.0837 24,913,750.00 
100 1.0000 35,000,000.00 
000 1.0041 34,858,055.56 
100 1.1000 50,000,000.00 
000 1.1041 49183) Gaited 
100 1.0150 35,000,000.00 
000 1.0194 34,849,018.75 
LOO: 1202/00 40,000,000.00 
000 1.0246 39,822,066.67 


ERAN GC IS :¢ © 


48 7 


MARKET VALUE 
MARKET PRICE 
25,000,000.00 
100.0000000000 
19,400,267.96 
99.94471153846 
1279928. 
99.94471153846 
29,974,431 .82 
99S IL4 TI 292 72:9 
V9), 982, 656.425 
99.91328125000 
49,941, 48:9). 3'6 
99.88297872340 
30,963,402.78 
99.88194444444 
39,952,777 .78 
99.88194444444 
34,958,680.56 
99.88194444444 
24, 962,858.61 
99.85143442623 
24,962,858.61 
99.85143442623 
41,937,602.46 
99.85143442623 
29',955,,43'0:533 
99.85143442623 
49,895,000.00 
99.79000000000 
ASV B79) 517.3) 5k 7 
99.75914634146 
497 BD 511 3s Ae 
99.75914634146 
27, 923°, 904. 4:9 
99.72823033708 
V9 F864 jLUS ey, 
99.72823033708 
34,904,880.62 
99.72823033708 
24°,-924) 7316.40 
99.69726562500 
34,893,810.68 
99.69660194175 
49,848,300.97 
99.69660194175 
34,882,968.75 
99.66562500000 
3}9), 8531; 846.455 
99.63461538462 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
58°; 097.22 
SUNGARD 
3,601.94 
SUNGARD 
25.310) 
SUNGARD 
713), U33 033 
SUNGARD 
52,866. 677 
SUNGARD 
101751208 :.5.3:4 
SUNGARD 
83,286.67 
SUNGARD 
101,850.00 
SUNGARD 
57 220:8'3 
SUNGARD 
67,593). 75 
SUNGARD 
59,024.30 
SUNGARD 
63,507.50 
SUNGARD 
2:6: 2102: 5:0 
SUNGARD 
3:0);,3'3:3..3'3 
SUNGARD 
3'6., 750:.:0:0 
SUNGARD 
3:6,93-7...50 
SUNGARD 
61,,650'..55 
SUNGARD 
127 3515300 
SUNGARD 
5,128.47 
SUNGARD 
16,500.00 
SUNGARD 
As Oo Qe 
SUNGARD 
335-612 .20 
SUNGARD 
45,393.06 
SUNGARD 
28573333 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


= 1567 Pa Suk 
4.245.528 


6, 32778 
3;,'05:7 65 

92:0) . aa 
1 3:23 28:9 
Pip Pea rs A} 


1,588.66 


-1,000.00 
-12,899.05 
-12,350.44 
=12),206262 
-20,620.94 

-6,909.66 

-5, 933.59 

=, 967010 

1,078.75 
=dd, 243) 06 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/04 
MAJOR SORT KEY IS ICC# 


(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
A 40142 TREASURY BILLS 912795RD5 19 
04/22/04 09/23/04 89 
A 40143 TREASURY BILLS 912795RD5 19 
04/22/04 09/23/04 89 
A 40135 TREASURY BILLS 912795RE3 19 
04/19/04 09/30/04 40 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 39.03% (M) 
A 40051 T NOTE(99.31) 912828BC3 19 
03/08/04 06/30/05 40 
A 39282 T NOTE (95.24) 9128277F3 19 
05/15/02 11/15/06 87 
A 39819 T NOTE (98.23) 912828BG4 19 
08/28/03 08/15/08 43 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 4.94% (M) 
A 40168 FEDERAL NATL MTG ASSN DISC N 313588XP5 19 
05/17/04 06/01/04 87 
A 40098 FNMA DISCOUNT NOTES 3135882ZB4 19 
04/08/04 07/07/04 87 
A 40182 FEDERAL NATL MTG ASSN DISC N 313588C52 19 
05/21/04 08/18/04 40 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 4.52% (M) 
A 40175 FEDL HOME LOAN BK CONS DISC 313384XS3 19 
05/18/04 06/04/04 87 
A 40176 FEDL HOME LOAN BK CONS DISC 313384XX2 19 
05/18/04 06/09/04 40 
A 40146 FEDERAL HOME LOAN DISC NOTES 313384YM5 19 
04/29/04 06/23/04 40 
A 40132 FEDERAL HOME LOAN DISC NOTES 313384H77 19 
04/16/04 09/29/04 40 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 7.01% (M) 
A 40169 FEDL HOME LLN MTG CORP DISC 313396XW8 19 
05/17/04 06/08/04 43 


FUND CPN RATE 


SAFE 


100 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 
100 
000 


100 
000 


YTM TR 


2.4487 
2.9465 


1.0386 
1.0404 


1.0051 


PAR/SHARES 
BOOK 
50,000,000.00 
49,769,000.00 
50,000,000.00 
49,769,000.00 


30,000,000.00 
29,860,600.00 
950,424,000.00 
947, 104,328.47 
50,000,000.00 
50,075; 785.55 
50,000,000.00 
47,867,187.50 
20,000,000.00 
19.743, 750.00 
120,000,000.00 
117,686, 723'..0:5 
50,000,000.00 
495 O79 EOWA. 
25,000,000.00 
24,936,250.00 
35,000,000.00 
34,900,493.06 
110,000,000.00 
109,816, 53:4..73 
50,000,000.00 
49°,9.:76 ,. 861. 11. 
49,500,000.00 
49,4705 355.500 
21,000,000.00 
20); 968), 857-9). 17 
50,000,000.00 
4'9), 153), 3:05:56 
170,500,000.00 
170,169,400. 84 
50,000,000.00 
4:97, 97710) 7 SiG) <del 
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MARKET VALUE 

MARKET PRICE 
4.9); 81:77,, 3:07. 69 
99.63461538462 
49), 817;.3:07.69 
99.63461538462 
297,882, 0:73:59 
99.60357862903 
948,271,427.88 
99.77351500000 


4:9, 593),,75.0;.:010 
99.18750000000 
50), 78:2 , 2:50.00 
101.5625000000 
19,750,000.00 
98.75000000000 
120,125,000.00 
100.1041670000 


50,000,000.00 
100.0000000000 
24,956,250.00 
99.82500000000 
314 7:8'66.753:3..33 
99.61866666667 
10:9),-8:2:2, 783" 3:3 
99.83889400000 


4.9',.9:9'5 ,/8:7:5..,010 
99.99175000000 
49,489,110.00 
99.97800000000 
20729 B71 ,.2'9:'5%.:0:0 
99.93950000000 
ge ni sitsh mete uq ene) 
99.57666666667 
L7i0F 26.07 643'533 
99.85959700000 


497,990, 3:75) 010 
99.98075000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
60,000.00 
SUNGARD 
60,000.00 
SUNGARD 

3:6, 55:0...0:0 
SUNGARD 


236,435.44 
SUNGARD 
80,842.39 
SUNGARD 
L9L, O71.43 
SUNGARD 


20,208.33 
SUNGARD 
38,250.00 
SUNGARD 
12 5°29'8.5- 6:1: 
SUNGARD 


£95: 0'515:.56 
SUNGARD 
18,865.00 
SUNGARD 
18,672.50 
SUNGARD 
68), 3164s Ta 
SUNGARD 


20,208.33 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


a1 69231 
=a1.,-6:9'2. Sal 
=16;;076 241 


234537539 
-153,377.90 


=3176,,95.3...13 
27 94. 0'6.2'-.'5:0 


6,250.00 


27.92073.12..-50 
=3'76;,,953:. 13 


. 00 
=18, 250.00 
~46, 258... 3'4 


.00 


=4T 677 

= 1:10:00 
=-256.67 
=3)/3,, 333.34 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/04 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


Cele Yaw /eCOmUiONt 1 ay OF 
MR DANIEL DP BD YY 
(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
40180 FEDL HOME LLN MTG CORP DISC 3133962X4 19 100 
05/17/04 07/27/04 87 000 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 4.11% (M) 
40095 BOA CP 0660POFV8 19 100 
04/06/04 06/29/04 40 000 
40138 BOA CP 0660P0G13 19 100 
03/15/04 07/01/04 40 000 
40181 BOA CD 0660P0G21 19 100 
03/15/04 07/02/04 40 000 
40103 BOA CP 0660POGPO 19 100 
04/12/04 07/23/04 40 000 
40104 BOA CP 0660POGPO0 19 100 
04/12/04 07/23/04 40 000 
40096 BOA CP 0660POGT2 19 100 
04/06/04 07/27/04 40 000 
40150 BOA CP 0660POGV7 19 100 
05/05/04 07/29/04 40 000 
40159 BOA CP 0660POGV7 19 100 
05/11/04 07/29/04 40 000 
40170 BOA CP 0660POGWS5 19 100 
05/18/04 07/30/04 40 000 
40147 BOA CP 0660POH20 19 100 
05/04/04 08/02/04 40 000 
40148 BOA CP 0660POH61 19 100 
05/04/04 08/06/04 40 000 
40149 BOA CP 0660POH61 19 100 
05/04/04 08/06/04 40 000 
40171 BOA CP 0660POHH7 19 100 
05/18/04 08/17/04 40 000 
40172 BOA CP 0660POHH7 19 100 
05/18/04 08/17/04 40 000 
40173 BOA CP 0660POHH7 19 100 
05/18/04 08/17/04 40 000 
40174 BOA CP 0660POHW4 19 100 
05/18/04 08/30/04 40 000 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 27.41% (M) 
40108 WFB CD 9497PONH8 19 100 
04/14/04 06/15/04 40 000 
40177 WFB CD 9497POWW5 19 100 
05/18/04 07/08/04 40 000 


YTM TR 


PAR/SHARES 
BOOK 


50,000,000.00 


49,901,388.89 
100,000,000.00 
99:38:71. 7.7'50:100 
50,000,000.00 
4:9), 879,833: 33 
50,000,000.00 
49,845,500.00 
50,000,000.00 
49,844,069.44 
50,000,000.00 
49,852,666.67 
50,000,000.00 
49,852,666.67 
50,000,000.00 
4:9, (8:3'8;,, 22:2): 22 


50,000,000.00 
49,874,861. 
7,000,000.00 
6,983,410.00 


25,000,000.00 
24,944,743 .06 
35,000,000.00 
34,905,500.00 
50,000,000.00 
49,859,000.00 
50,000,000.00 
49,859,000.00 
50,000,000.00 
49,854,652.78 
50,000,000.00 
49,854,652.78 
25,000,000.00 


245.927 3:26.39 
25,000,000. 
24,916,944.44 


667,000,000.00 
665,093,048.89 
50,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 


48 7 


MARKET VALUE 
MARKET PRICE 
49,923,000.00 
99.84600000000 
9:97. 913)7/3:7'5\5.0:0 
99:5 94:33 7'5'0.0'0:0:0 


49:,95971667.:67 
9.9)..918:3.3:3:3:33.3:3 
49,956.,.250.00 
99.91250000000 
BO ISA IIL. 67 
9'9%-90:9'5833:3:3:33 
49,924, 166-67 
9:97, 8.4'8.3'3:33:3'33'3 
49,924,166.67 
99'..8483:333 3333 
4:9, 948, 3:33 -3)3 
99.83666666667 
49,9157, 416:.:67 
9:9:. :8'3'0:833:3333;3 
67-9887 -25:8% 33 
99:..83083333333 
24,956,979.17 
99.82791666667 
314), 9341 7.283). 33 
99.80366666667 
49,895,500.00 
99.79100000000 
4'9,,8:95:,50:0'. 010 
99.79100000000 
49°,878:,083..33 
99.75616666667 
49,878,083 .33 
99.75616666667 
24,939 ,041.167 
99.75616666667 
24,922,500.00 
99.69000000000 
665,837,420. 84 
99.82570000000 


AS59997, 5 545 del 
IIIS 9T08 22522 
491 9997 97/9). On! 
9999995802222 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
20,833.33 
SUNGARD 


8:05 deli. ad 
SUNGARD 
P1158 35.313 
SUNGARD 
121", 5:83). 314 
SUNGARD 
TDi A Did wie 2 
SUNGARD 
VQ jp BA2 22 
SUNGARD 
80,888.89 
SUNGARD 
3:9 7,75:0'.,010 
SUNGARD 
4,410.00 
SUNGARD 
LOR S97 a2i2 
SUNGARD 
29,400.00 
SUNGARD 
42,000.00 
SUNGARD 
42,000.00 
SUNGARD 
22), 3:6) wae 
SUNGARD 
22),3)6 17, da 
SUNGARD 
LL 8'0;..5'6 
SUNGARD 
Vdd B0\. 516 
SUNGARD 


68,666.67 
SUNGARD 
20,416.67 
SUNGARD 


06/02/04 


PAGE: 3 
OOS) 2 


UNREALIZED GAIN 
UNREALIZED LOSS 


777.98 
‘~ot: 177.78 
-194.44 

=99'7.6 TI 

-833.33 

-861.11 

= 722.22 

=722..22 

-777.78 

805.56 

338.33 

1,638.89 
-3,616.67 
-5,500.00 
-5,500.00 
1,069.44 
1,069.44 

534.72 
-5,625.00 
cae 5,456.38 
-24,936.10 
-445.89 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/04 
MAJOR SORT KEY IS ICC# 


1 Cry PD Ys (CG OcuENe ry. OF 
MR DANIEL D A Db -yY 
(RPTMKT) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
A 40106 WFB CD 9497PONJ4 19 100 
04/14/04 07/15/04 : 40 000 
A 40166 WFB CD 9497P0ZS1 19 100 
05/13/04 07/26/04 40 000 
A 40167 WFB CD 9497POZT9 19 100 
05/13/04 07/30/04 40 000 
A 40178 BOA CD 0605GDC16 19 100 
05/18/04 07/30/04 40 000 
A 40187 WFB CD 9497POWD7 19 100 
05/27/04 07/30/04 40 000 
A 40179 BOA CD 06050GDD9 19 100 
05/18/04 08/24/04 40 000 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 12.97% (M) 
A 39977 PUBLIC TIME DEPOSIT 19 100 
01/15/04 07/17/04 60 000 

SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT . 00% (M) 


GRAND TOTAL 


EEE EOE 


CPN RATE 
YTM TR 
1.0300 
1.0300 
1.0800 
1.0800 
1.0800 
1.0800 
1.0800 
1.0800 
1.1200 
2.13200 


1.2000 
1.2000 
1.2000 
1.2000 


PAR/SHARES 
BOOK 
25,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
40,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
315,000,000.00 
315,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2433024000.00 
2424841785.98 
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MARKET VALUE 

MARKET PRICE 
24,999 ,331..75 
99.99732701350 
50,002, 285..50 
100.0045710007 
40,001,958.77 
100.0048969304 
2:5, 0:00) 7-2:3:0). 78 
100.0049231345 
25,002,906.14 
100.0116245459 
5:0:,.03:0',,54:7.,8:2 
100.0210956414 
3.05017, 7:93: 88 
100.0056490000 


99,865.83 
99' 786583333333 
9:9), 865:.:83 
99.86583300000 


2429348280.09 
99.84892400000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
345.3:3)3°.3.3 
SUNGARD 
28,500.00 
SUNGARD 
22,800.00 
SUNGARD 
10,500.00 
SUNGARD 
3,888.89 
SUNGARD 
22,166.67 
SUNGARD 


156.67 
SUNGARD 


06/02/04 
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UNREALIZED GAIN 
UNREALTIZED LOSS 


-668.25 
2)7r28'5..5.0 


1, 958..77 
1, 23:0).7:8 
2,906.14 


LOPS 4:7.:82 


VS AI2Z9 200 
= 35:23 


2:,96:9 \013". 06 
-654,980.89 
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(SIRPT) 


INVSMT 
NO. 


a oe oo a oa oo eo 
> 
[o) 
bh 
uo 
(oo) 


SUBTOTAL 


A 40051 
A 39282 
A. 3.9819 


SUBTOTAL 


A 40168 


A 40098 


A 40182 


SUBTOTAL 


A 40175 
A 40176 


448 7 


99'.658 
99.642 
99-672 
99.600 
99622 
99.858 
99. ET 
99.610 
919'..69'5 
99). 75:9. 
99.731 
99.721 
99.710 
99.552 
9/9... '6:2'5. 
99). 733 
9:9..65:5 
99.594 
9:9) 6:27. 
99.569 
99°.555 
919: ,.5:3:8 


100.152 
95. 73:4 
98. 719 


99.954 


Cor ay /1G 0. Ue Na hy OF SAN FRANCISCO 
MR DANIEL Di A LY 415-554 - 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 5/31/04 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 

DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD 
TREASURY BILLS 912795QB0 100 06/03/04 03/04/04 000 -940 942 
UNITED STATES TREAS BILL 912795QE4 100 06/24/04 05/24/04 000 835 836 
UNITED STATES TREAS BILL 912795QE4 100 06/24/04 05/24/04 000 835 796 
TREASURY BILLS 912795QR5 100 07/01/04 02/18/04 000 .920 923 
TREASURY BILLS 912795QS3 100 07/08/04 02/18/04 000 915 918 
TREASURY BILLS 9127950T1 100 07/15/04 03/10/04 000 .930 933 
TREASURY BILLS 912795QU8 100 07/22/04 02/18/04 000 930 934 
TREASURY BILLS 912795QUB8 100 07/22/04 02/25/04 000 945 949 
TREASURY BILLS 912795QU8 100 07/22/04 05/26/04 000 .895 .896 
TREASURY BILLS 912795QV6 100 07/29/04 02/19/04 000 945 949 
TREASURY BILLS 912795QV6 100 07/29/04 03/04/04 000 ~955 959 
TREASURY BILLS 912795QV6 100 07/29/04 04/05/04 000 .955 958 
TREASURY BILLS 912795Q0V6 100 07/29/04 04/29/04 000 .955 .957 
TREASURY BILLS 912795QX2 100 08/12/04 05/11/04 000 1.040 1.043 
TREASURY BILLS 912795QY0 100 08/19/04 05/05/04 000 980 983 
TREASURY BILLS 912795QY0 100 08/19/04 05/05/04 000 985 988 
TREASURY BILLS 912795Q27 100 08/26/04 03/10/04 000 .955 959 
TREASURY BILLS 912795Q27 100 08/26/04 04/08/04 000 .965 .969 
TREASURY BILLS 912795027 100 08/26/04 05/27/04 000 1.055 1.058 
TREASURY BILLS 912795RA1 100 09/02/04 05/10/04 000 1.080 1.084 
TREASURY BILLS 912795RB9 100 09/09/04 04/16/04 000 1.000 1.004 
TREASURY BILLS 912795RB9 100 09/09/04 05/10/04 000 1.100 1.104 
TREASURY BILLS 912795RC7 100 09/16/04 04/16/04 000 1.015 1.019 
TREASURY BILLS 912795RD5 100 09/23/04 04/19/04 000 1.020 1.025 
TREASURY BILLS 912795RD5 100 09/23/04 04/22/04 000 1.080 1.085 
TREASURY BILLS 912795RD5 100 09/23/04 04/22/04 000 1.080 1.085 
TREASURY BILLS 912795RE3 100 09/30/04 04/19/04 000 1.020 1.025 
(Inv Type) 11 TREASURY BILLS 39.06%(C) .989 993 
T NOTE(99.31) 912828BC3 100 06/30/05 03/08/04 000 1.125 1.170 
T NOTE (95.24) 9128277F3 100 11/15/06 05/15/02 000 3.500 4.559 
T NOTE (98.23) 912828BG4 100 08/15/08 08/28/03 000 3.250 3.533 
(Inv Type) 12 TREASURY NOTES 4.85%(C) 2.447 2.945 
FEDERAL NATL MTG ASSN DI 313588XP5 100 06/01/04 05/17/04 000 .970 970 
FNMA DISCOUNT NOTES 3135882B4 100 07/07/04 04/08/04 000 1.020 1.023 
FEDERAL NATL MTG ASSN DI 313588C52 100 08/18/04 05/21/04 000 1.150 1.153 
(Inv Type) 41 FNMA DISCOUNT NOTES 4.53%(C) 12O3)98 sa 5040 
FEDL HOME LOAN BK CONS D 313384XS3 100 06/04/04 05/18/04 000 980 980 
FEDL HOME LOAN BK CONS D 313384XX2 100 06/09/04 05/18/04 000 980 981 


99.940 


RUN: 


PAR VALUE 
SHARES 


25,000,000.00 
L9,41:1,,,0:00)..00 

13,000.00 
30,000,000.00 
20,000,000.00 
50,000,000.00 
31,000,000.00 
40,000,000.00 
35,000,000.00 
25,000,000.00 
25,000,000.00 
42,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
28,000,000.00 
50,000,000.00 
35,000,000.00 
25,000,000.00 
35,000,000.00 
50,000,000.00 
35,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 


50,000,000.00 
50,000,000.00 
20,000,000.00 


50,000,000.00 
25,000,000.00 
35,000,000.00 


50,000,000.00 
49,500,000.00 


06/02/04 


PAGE: 1 
09329350 


BOOK VALUE 


24,940, 597.22 
Oy, 3'9'7,,0 4:2;..5.0 

127 9:9 2 5.0 
29;,89:;7, 266.67 
1:9:,928;,325.-00 
4:97 8310 958.433 
30,875 ,870:..83 
39,844,600.00 
34.7 9'5'0),4:0:2' 4.018 
248.94 , S43). 75 
24,902,510.42 
41,871 ,8:°710..83 
2:9), 92°74, SED 2a, 
49,865,666.67 
AD. 8:5)5.; U2i2-.2/2 
49,854,986.11 
27,874,470.56 
49), 812), 361. 11 
34,906,661.81 
24,913,750.00 
34°, 85:8) ,,0:5'5;, 516 
497 Bays); (6 dslesjaiel 
34,849,018.75 
39,822, 066.67 
49,769,000.00 
49,769,000.00 
29,860,600.00 


510), O7 55, 7857555 
AT] 867 , £87.50 
19,743,750.00 


49 9, HO Gr 
24:,.93'6,,.250:..010 
34,900,493.06 


419,976, 86 laa 
49,470,355.00 
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(SIRPT) 


INVSMT 
NO. 

A 40146 

A 40132 


SUBTOTAL 


A 40169 
A 40180 


SUBTOTAL 


40095 
40138 
40181 
40103 
40104 
40096 
40150 
40159 
40170 
40147 
40148 
40149 
40171 
40172 
40173 
40174 


PPP PPP PPro PrP PPP PP 


SUBTOTAL 


40108 
40177 
40106 
40166 
40167 
40178 
40187 
40179 


PPP PPP pp 


SUBTOTAL 


BS 13:9'9:7-7, 


SUBTOTAL 


448 7 
BOOK 
PRICE 
995852 
99.507 
99.806 
99°94 1 
99.803 
919° <B:7:2 
99.760 
99:69 
99.688 
9:9... 70/5. 
99:.-7'0'5 
99.676 
99.750 
99:..763 
992 779 
9:9'..73'0 
992 718 
IS red fal 
997.709 
9:9: =.709 
9957/09 
99.668 
SONA 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


CLT Yi GO UN Tey OF SAN EUR ACN GT VS -Cs0 
MR DANIEL Ds Aaa y 415-554 - 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 5/31/04 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 

DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD 
FEDERAL HOME LOAN DISC N 313384YM5 100 06/23/04 04/29/04 000 970 29:71. 
FEDERAL HOME LOAN DISC N 313384H77 100 09/29/04 04/16/04 000 1.070 1.075 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 7<02¢(C) 1.005 1.007 
FEDL HOME LLN MTG CORP D 313396XW8 100 06/08/04 05/17/04 000 .970 .971 
FEDL HOME LLN MTG CORP D 313396ZX4 100 07/27/04 05/17/04 000 1.000 1.002 
(Inv Type) 44 FMC DISCOUNT NOTES 4.12% (1G) .985 986 
BOA CP 0660POFV8 100 06/29/04 04/06/04 000 1.030 1.032 
BOA CP 0660P0G13 100 07/01/04 03/15/04 000 1.030 1.033 
BOA CD 0660P0G21 100 07/02/04 03/15/04 000 1.030 1.033 
BOA CP 0660POGPO0 100 07/23/04 04/12/04 000 1.040 1.043 
BOA CP 0660POGPO0 100 07/23/04 04/12/04 000 1.040 1.043 
BOA CP 0660POGT2 100 07/27/04 04/06/04 000 1.040 1.043 
BOA CP 0660POGV7 100 07/29/04 05/05/04 000 1.060 1.063 
BOA CP 0660POGV7 100 07/29/04 05/11/04 000 1.080 1.083 
BOA CP 0660POGWS5 100 07/30/04 05/18/04 000 1.090 1.092 
BOA CP 0660POH20 100 08/02/04 05/04/04 000 1.080 1.083 
BOA CP 0660POH61 100 08/06/04 05/04/04 000 1.080 1.083 
BOA CP 0660POH61 100 08/06/04 05/04/04 000 1.080 1.083 
BOA CP 0660POHH7 100 08/17/04 05/18/04 000 1.150 1.153 
BOA CP 0660POHH7 100 08/17/04 05/18/04 000 1.150 1.153 
BOA CP 0660POHH7 100 08/17/04 05/18/04 000 1.150 1.153 
BOA CP 0660POHW4 100 08/30/04 05/18/04 000 1.150 1.154 
(Inv Type) 81 COMMERCIAL PAPER DISC 27.43% (C) APSO), 1077; 
WFB CD 9497PONH8 100 06/15/04 04/14/04 000 1.030 1.030 
WFB CD 9497POWWS5 100 07/08/04 05/18/04 000 1.050 1.050 
WFB CD 9497PONJ4 100 07/15/04 04/14/04 000 1.030 1.030 
WFB CD 9497POZS1 100 07/26/04 05/13/04 000 1.080 1.080 
WFB CD 9497POZT9 100 07/30/04 05/13/04 000 1.080 1.080 
BOA CD 0605GDC16 100 07/30/04 05/18/04 000 1.080 1.080 
WFB CD 9497POWD7 100 07/30/04 05/27/04 000 1.120 1.120 
BOA CD 06050GDD9 100 08/24/04 05/18/04 000 1.140 1.140 
(Inv Type) 91 NEGOTIABLE C.D.'S 12.99% (C) HOG) 31°3057'6 
PUBLIC TIME DEPOSIT 100 07/17/04 01/15/04 000 1.200 1.200 
(Inv Type) 1010 PUBLIC TIME DEPOSIT -00%(C) D200" Sy2'00 


RUN: 
PAR VALUE 

SHARES 
21,000,000.00 
50,000,000.00 
170,500,000.00 
50,000,000.00 
50,000,000.00 
100,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
7,000,000.00 
25,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
667,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
40,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
315,000,000.00 
100,000.00 
100,000.00 


06/02/04 


PAGE: 2 
0:9:34:9'2:510 


BOOK VALUE 


20,968 ,879'.17 
497-7535, 3:05%'56 
170,169,400. 84 
4:9), 97.0). 364 dl 
49,901,388.89 
99,871, 75.0'.,010 
49, 8°73, 83:3. 33 
49,845,500.00 
49,844,069.44 
49,852,666.67 
49,852 ,666...6:7 
4:9,83:8), 22222 
49,874,861.11 
67:983',,4:1:0). 0:0 
24,944, 743.06 


34,905,500 ...00 


49,859,000.00 
49,859,000.00 
49 ,854,/652:.:78 
49,854,652. 78 
24, 929; S26539 
24,916,944.44 
6:6'5:,-0:93',.04:8 89 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
40,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
315,000,000.00 


100,000.00 
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Colt) Yo 9/1620: UAN Ty. OF SAN FRANCISCO 
MR. DANIEL DALY 4415 = 6 5°94 4.4 4°38 7 


PAGE: 3 
(SIRPT) INVESTMENT INVENTORY RUN: 06/02/04 09:19:50 
INVESTMENTS OUTSTANDING AS OF 5/31/04 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 

REPORT TOTALS SSSs= SSSS5= SHS SSee SSeS SSeeeSSSeeeeses SSeS eeseeeeesese== 
ASSETS FIXED 1.098 1.125 99.664 2,433.,024,000.00 2,424,841,785.98 


Ye , r 
re > 
i 
7 ‘ 
P - i 
a | i" , 
aa 
se 
e i 
ae 
\ 
e 
ian 
= .* 
* 
‘ l 
‘ 
. n 
p ’ 
ar 
i“ ~ 
» ce 
' 
mn ‘ 
a ' i 
é fh 
an... 
*» «0 -_ ¢ al 
J - << & 2 Neu 
} a ¢ > 
* iw * ~ | 
fe a i 
Me 
i " t vat 
F Vad Bis ,:h 
) > = 3 ~ 
* - 
uF 0. 25 
vie aT ie 
ty’ 7 y 
ae ‘- ‘ 
Ly 7 
7 x 
Ww > ‘ *) ? fa 
f » ei az 4 bs 
i. oe jah 
*~ a jeff 
ti ay 
mes 
ie 
—_ i ail bs . fais i Se Gi 
a y 
we . * } 
te: R. y 
i. £ ae ; 
» 
san oe iv 
.. a 
he 
; r _ 4 1 
; - or 
g 
5 ve 
mh . 
~ \ « 
— ¥ Ce 
A = Al 
i i i a~ Hy 
* 
‘ vi 
2 ’ } 
an 5 
fe; 
ae a) a 
4 = 
a * 
7 ‘2 | 
# 7 An in 
; . F | 
4 ; - @ 
1 a 
y i 1 4 - i 
* aie 
it i j u 
ny "* 
Fie i! fy 
' rn?) » 
h, Out . 
i >.) pes 
a i fe P q 
Pie « ; ‘. . aap & \ 
i 4 : ein Be ee i 
, - i 
us * i @¢ 
r = * ht 
7 L , oo v : 
a ‘ Da 
> , oe i é 
. al 
i 


Car TY /7C O5UaN T ¥ One SAN FRANCISCO 
MR. DANIEL DA Li ¥ q@ 15 = 5 5 4 = 4°48. 7 PAGE: 1 
(SIRPT) INVESTMENT INVENTOR  Y RUN: 06/02/04 09:19:50 
INVESTMENTS OUTSTANDING AS OF 5/31/04 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 39977 PUBLIC TIME DEPOSIT 100 07/17/04 01/15/04 000 1.200 1.200 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.200 1.200 100.000 100,000.00 100,000.00 
REPORT TOTALS Se ee ee ee oe eee eS 
ASSETS FIXED £2200 12.200 100.000 100,000.00 100,000.00 


‘A 


a. 
# 
a 
v S 
fr 
fi 
| ae 
ake 
Sie 
bi 
} 
4 
Vv 
a 
j 


eG 
> 2 
eo 
: a 
a 


J 
ra sy 
4 

4 

. 

« 
1) 
+ 


= 
i 
& 
‘ ) 
i } 
j 
. » 
e 
‘ 
Me 
rr i 
a 
‘ ; 
eee: 
m Pi 
" z 
> | 
j : 
* 
z : 
te 
. . 
i 
i 
mall 
5 
y 
= 
fe 
3 
> 


Teor x 


as | 


f 


* ACTIVE 


INVSMT 
NO. 


38273 


38274 


38275 


38276 


38810 


39282 


39877 


39898 


39912 


39959 


39960 


39969 


39970 


39994 


3)9'9.9)5 


Coe T/C ON te vs 
DANIEL 


M 
TRANSACTIONS * 
DESCRIPTION/POOL# BANK 
MEMO CASH 
T NOTE (99.17) 49) 
T NOTE (99.22) 19 
T NOTE (99.22) 19 
T NOTE (99.22) 19 
T NOTE? (99.22) 9 
T NOTE (101.30) 19 
T NOTE (95.24) 19 

05/ 
FEDERAL HOME LOAN DISC 19 
BOA CD Lg 
TREASURY BILLS Lg 
BOA CP 19 
BOA CP 19 
BOA CP 19 
BOA CP 19 
FNMA DISCOUNT NOTES 19 
FMC DISCOUNT NOTES 19 


R 


BROK 
DATE 


45 


45 


87 


89 


40 


40 
15/04 
87 
40 
40 
40 
40 
40 
40 
43 


43 


FUND: 


MATURITY 
/ENTRY 


05/15/04 
06/01/04 


06/01/04 
05/15/04 
06/01/04 


06/01/04 
05/15/04 
06/01/04 


06/01/04 
05/15/04 
06/01/04 


06/01/04 
05/15/04 
06/01/04 


06/01/04 
05/15/04 
06/01/04 


06/01/04 
11/15/06 
06/01/04 
05/20/04 
06/01/04 
05/12/04 
06/01/04 
05/20/04 
05/06/04 
05/04/04 
06/01/04 
05/18/04 
06/01/04 
05/04/04 
06/01/04 
05/04/04 
06/01/04 
05/05/04 
06/01/04 
05/11/04 


OF SAN Pur AC NEC UE, S)-CrO 
D Ash) ¥ 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
05/01/04 TO 05/31/04 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
05/15/04 AMRT 5.250 493,750.00 
05/15/04 5.882 
05/15/04 MAT 5.250 -20,000,000.00 -20,000,000.00 
05/15/04 5.882 
05/15/04 AMRT 5.250 532,812.50 
05/15/04 6.788 
05/15/04 MAT 5.250 -10,000,000.00 -10,000,000.00 
05/15/04 6.788 
05/15/04 AMRT 5.250 534,375.00 
05/15/04 6.793 
05/15/04 MAT 5.250 -10,000,000.00 -10,000,000.00 
05/15/04 6.793 
05/15/04 AMRT 5.250 532,812.50 
05/15/04 6.788 
05/15/04 MAT 5.250 -10,000,000.00 -10,000,000.00 
05/15/04 6.788 
05/15/04 AMRT 5.250 1,065,625.00 
05/15/04 6.788 
05/15/04 MAT 5.250 -20,000,000.00 -20,000,000.00 
05/15/04 6.788 
05/15/04 AMRT 5.250 -960, 937.50 
05/15/04 4.564 
05/15/04 MAT 5.250 -50,000,000.00 -50,000,000.00 
05/15/04 4.564 
05/15/04 INTR 3.500 
05/15/04 4.559 
05/20/04 MAT 1.120 -15,000,000.00 -14,904,800.00 
05/20/04 5 t27 
05/12/04 MAT 1.150 -50,000,000.00 -50,000,000.00 
05/12/04 ds 1510 
05/04/04 SALE 1.000 -30,000,000.00 -29,848, 333.33 
05/04/04 1.005 151,666.67 
05/04/04 MAT 1.070 -50,000,000.00 -49,821,666.67 
05/04/04 1.074 
05/18/04 MAT 1.070 -50,000,000.00 -49,800,861.11 
05/18/04 1.074 
05/04/04 MAT 1.040 -50,000,000.00 -49,849,777.78 
05/04/04 1.043 
05/04/04 MAT 1.040 -35,000,000.00 -34,894,844.44 
05/04/04 1.043 
05/05/04 MAT 1.000 -25,000,000.00 -24,942,361.11 
05/05/04 1.002 
05/11/04 MAT 1.000 -50,000,000.00 -49,876,388.89 
05/11/04 1.002 


06/01/04 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


=4:93),,75:0.:00 
-525,000.00 


= 532 78d 2.5.5:0 
-262,500.00 


= 53:4 73:75. 0:0 
-262,500.00 


-532,812.50 
-262,500.00 


=1,065;,,625...0:0 
-525,000.00 


96:0;;.93:7.50 
=15,322%-500 0:0 
-875,000.00 
='9'517,2/010)-010 
- 282,708.33 
=13'8,,, 333.34 
=178,.333% 33 
=1:99), 13'8'. 8'9 
=1'50).222:.22 
105), 1515256 
571 63:8). 8:9 


= 12:3), 6a! sail: 


06/02/04 


PAGE: 1 
OSD 94:9 


(GAIN) /LOSS 
SETTLEMENT 


20,525,000.00 


104.2162), 5:0:0'..0:0 


10', 2625°5010::'00 


10,262,500.00 


20,525,000.00 


52), 3:12 25:010'.0'0 
875,000.00 
15,000,000.00 
50,282,708.33 
2709035 

29:, 989 ,200%..00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
35,000,000.00 


25,000, 000.00 


50,000,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


40045 


40081 


40082 


40083 


40087 


40088 


40089 


40090 


40094 


40099 


40101 


40102 


40107 


40136 


40140 


40141 


40144 


40147 


40148 


40149 


40150 


DESCRIPTION/POOL# 
MEMO 


FMC DISCOUNT NOTES 
TREASURY BILLS 

FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FMC DISCOUNT NOTES 

WFB CD 

BOA CP 

BOA CP 

BOA CP 

BOA CP 

FEDERAL HOME LOAN DISC 
BOA CP 

BOA CP 

WFB CD 

FNMA DISCOUNT NOTES 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 

BOA CP 

BOA CP 

BOA CP 


BOA CP 


Ce ae / CV OCU LN Ly: OF SAN 


MR 
BANK BROK 
CASH DATE 

19 40 

aS 40 

19 87 

19 87 

1g 87 

19 40 

19 40 

19 40 

age) 40 

19 40 

ES 87 

19 40 

ES 40 

1:9 40 

9) 40 

19 40 

19 40 

19 40 

a) 40 

19 40 

ab) 40 

19 40 


FRANCISCO 


DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
05/01/04 TO 05/31/04 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 


/ ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
05/11/04 05/11/04 MAT 1.000 -50,000,000.00 -49, 883,333.33 
06/01/04 05/11/04 1.002 
06/03/04 05/24/04 SALE 940 -25,000,000.00 -24,940,597.22 
05/27/04 05/24/04 942 59,402.78 
05/19/04 05/19/04 MAT .980 -50,000,000.00 -49,914,250.00 
06/01/04 05/19/04 . 982 
05/19/04 05/19/04 MAT .980 -50,000,000.00 -49,914,250.00 
06/01/04 05/19/04 982 
05/18/04 05/18/04 MAT -985 -20,000,000.00 -19,966,072.22 
06/01/04 05/18/04 .987 
05/18/04 05/18/04 MAT 1.020 -50,000,000.00 -50,000,000.00 
06/01/04 05/18/04 1.020 
05/07/04 05/07/04 MAT 1.020 -25,000,000.00 -24,970,250.00 
06/01/04 05/07/04 1.0.20 
05/07/04 05/07/04 MAT 1.020 -50,000,000.00 -49,944,750.00 
06/01/04 05/07/04 1.021 
05/07/04 05/07/04 MAT 1.020 -50,000,000.00 -49,944,750.00 
06/01/04 05/07/04 1-024: 
05/18/04 05/18/04 MAT 1.020 -50,000,000.00 -49,940,500.00 
06/01/04 05/18/04 10.241: 
05/17/04 05/17/04 MAT .960 -25,000,000.00 -24,974,000.00 
06/01/04 05/17/04 961 
05/18/04 05/18/04 MAT 1.020 -50,000,000.00 -49,949,000.00 
06/01/04 05/18/04 O21 
05/18/04 05/18/04 MAT 1.020 -50,000,000.00 -49,949,000.00 
06/01/04 05/18/04 e024: 
05/13/04 05/13/04 MAT 1.030 -50,000,000.00 -50,000,000.00 
06/01/04 05/13/04 1.030 
05/17/04 05/17/04 MAT -970 -30,000,000.00 -29,978,175.00 
06/01/04 05/17/04 .971 
05/20/04 05/05/04 SALE -920 -50,000,000.00 -49, 964,222.22 
05/06/04 05/05/04 921 3:5), Wel. ES 
05/20/04 05/05/04 SALE 920 -50,000,000.00 -49,964,222.22 
05/06/04 05/05/04 921 3:5 Tele hS 
05/27/04 05/05/04 SALE 865 -40,000,000.00 -39,972,127.78 
05/06/04 05/05/04 . 866 Des Otic D2, 
08/02/04 05/04/04 PURC 1.080 35,000,000.00 34,905,500.00 
05/06/04 05/04/04 1.083 -94,500.00 
08/06/04 05/04/04 PURC 1.080 50,000,000.00 49,859,000.00 
05/06/04 05/04/04 1.083 -141,000.00 
08/06/04 05/04/04 PURC 1.080 50,000,000.00 49,859,000.00 
05/06/04 05/04/04 1.083 -141,000.00 
07/29/04 05/05/04 PURC 1.060 50,000,000.00 49,874,861.11 
05/06/04 05/05/04 1.063 -125,138.89 


RUN: 


(INTEREST) 


AMORT/ (ACCRET) 


=116 666.67 


=52),.3:75., 0:0 


-85,750.00 


=85.,75:0 ..0:0 


=3'3) 927 317.8 


=1'6:, 50:0'. 0'0 


=2'9',,7510.;0/0 


=5 57.2 910);.0.0 


=55;,,250'..0:0 


=5:9;,5:010;.:0:0 


-26,000.00 


-51,000.00 


=15 1,7, 010'0;50:0 


=415, 486.11 


= Zi 7 8:2'5\.10'0 


= 1'6;,,60 1a 


=16,622.21 


= 6%) Ji2its 1B 


06/02/04 


PAGE: 2 
O09 F2934:9 


(GAIN) /LOSS 
SETTLEMENT 


50,000,000.00 


-625.00 


24,994,097 .22 
50,000,000.00 
50,000,000.00 
20,000,000.00 
50,076,500.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,041,486.11 


30,000,000.00 


=1,,,8:75;.010 


4'9.,.982), 708533 


sli, 8:7.5;.:0: 


49,982,708.34 


= 6a a 


319, 979;,466.67 


-34,905,500.00 


-49,859,000.00 


-49,859,000.00 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


40154 


40155 


40156 


40157 


40158 


40159 


40160 


40161 


40162 


40163 


40164 


* 


Cele T Ya Cr O7 UF NAL NY 
DANIEL 
DETAIL TRANSACTION REPORT - 


M 


R. 


DESCRIPTION/POOL# 
MEMO CASH DATE 
TREASURY BILLS 19 43 
TREASURY BILLS 19 40 
FEDERAL HOME LOAN DISC ae, 40 
40 
FEDERAL HOME LOAN DISC 19 40 
40 
FEDERAL HOME LOAN DISC 19 40 
40 
TREASURY BILLS 19) 40 
TREASURY BILLS 1:9 40 
TREASURY BILLS 19 40 
BOA CP pi) 40 
BOA CP 19 40 
40 
T NOTE (96.21) 9 40 
40 
T NOTE (96.21) ES 45 
40 
T NOTE (96.21) Ig 87 
40 
iE NOTE (96.21) al’) 89 
40 


FUND: 


/ENTRY 


08/19/04 
05/06/04 
08/19/04 
05/06/04 
05/10/04 
05/07/04 


06/01/04 
05/10/04 
05/07/04 


06/01/04 
05/10/04 
05/07/04 


06/01/04 
09/02/04 
05/11/04 
09/09/04 
05/11/04 
08/12/04 
05/11/04 
07/29/04 
05/11/04 
07/30/04 
05/11/04 


05/27/04 
04/15/09 
05/19/04 


05/19/04 
04/15/09 
05/19/04 


05/19/04 
04/15/09 
05/19/04 


05/19/04 
04/15/09 
05/19/04 


05/19/04 


DA 


05/01/04 


O 


y SAN 
L Y¥ 4 1 5. 5) 5 4 
FIXED INCOME 


TO 05/31/04 


SETTLEMENT DATE BASIS 


100 


BANK BROK MATURITY TRADE/ 


SETTLE 


05/05/04 
05/05/04 
05/05/04 
05/05/04 
05/07/04 
05/07/04 
05/10/04 
05/10/04 
05/07/04 
05/07/04 
05/10/04 
05/10/04 
05/07/04 
05/07/04 
05/10/04 
05/10/04 
05/10/04 
05/10/04 
05/10/04 
05/10/04 
05/11/04 
05/11/04 
05/11/04 
05/11/04 
05/11/04 
05/11/04 
05/26/04 
05/26/04 
05/10/04 
05/10/04 
05/18/04 
05/18/04 
05/10/04 
05/10/04 
05/18/04 
05/18/04 
05/10/04 
05/10/04 
05/18/04 
05/18/04 
05/10/04 
05/10/04 
05/18/04 
05/18/04 


POOLED FUNDS 


TXN COUPON PAR VALUE 


TYP YIELD ORIGINAL FACE 

PURC -980 50,000,000.00 
«983 

PURC -985 50,000,000.00 
- 988 

PURC -900 50,000,000.00 
- 900 

MAT -900 -50,000,000.00 
- 900 

PURC -900 50,000,000.00 
- 900 

MAT -900 -50,000,000.00 
- 900 

PURC -900 35,000,000.00 
-900 

MAT ~900 -35,000, 000. 00 
- 900 

PURC 1.080 25,000,000.00 
1.084 

PURC 1.100 50,000,000.00 
1.104 

PURC 1.040 50,000,000.00 
1. 043 

PURC 1.080 7,000,000.00 
1.10'8'3 

PURC 1.080 50,000,000.00 
1.083 

SALE 1.080 -50,000,000.00 
1.083 

PURC 3.125 10,000,000.00 
3.872 

SALE 3.125 -10,000,000.00 
328 12 

PURE 3.125) ~ 1.0',0'0'0),,0:0'0'.. 0.0 
3.874 

SALE 3.125 -10,000,000.00 
3.874 

PURC 3.125 10,000,000.00 
3.876 

SALE 3.125 -10,000,000.00 
3.876 

PURC 3.125 10,000,000.00 
3.874 

SALE 3.125 -10,000,000.00 
3.874 


FRANCISCO 
448 7 


BOOK VALUE 
PREM / (DISC) 


49° 85:57, 7:22) 52:2 
-144,277.78 
491854, 9816.22 
#145; 013'.89 
49,996,250.00 
= 3.7.7 510%.0:0 


4:9), 991672510). 00 


429°, 9'9'6 ;:2'5'0...0'0 
=3)7 #50700 


= 4'9;,,'9'9'6',,2'510:.,,010 


3147799: 7.375100 
=2),6.2'5'..0'0 
34, 9:9:'7,.3'75:..0'0 


24,913,750.00 
-86,250.00 
49 , 81:3, 611... Vd: 
=1'8'6;,,3'88'..89 
49,865,666.67 
= 134) 333) .3:3 
6,983,410.00 
=1.6:,;5:9:0:.; 010 
49,880,000.00 
-120,000.00 


-49,880,000.00 


120,000.00 
96:88), 5333 
“3:11 ,46:6..:8'7 
39: 16181857, 53:35 183 
311,466.87 
SOS be 1o 1288 
=3:22',- 24:8). 12 
=9) :68'7),. 751.88 
312,248). 12 
9,686,970.63 
=1S St, 01219 53h7, 
-9,686,970.63 
SSF O29 3i7) 
9) 618975 75 1s.18'8 
SA pa aie 2 
95618 ip) Dlr 8i8 
SPD Z/aiBr a2 


RUN: 


(INTEREST) 


AMORT/ (ACCRET) 


=3';, 1 5:0'.-0.0 


=3, 7507.00 


= 27 02.510 OO 


-22,500.00 


-6,830.60 


-6,830.60 


-6,830.60 


-6,830.60 


06/02/04 


PAGE: 3 
OS 9 4:9) 


(GAIN) /LOSS 
SETTLEMENT 


ASO) BIOS) e222 
=4:9", 854), 986... Ih 
=4'9' ,,9'9'6:,;2'5:0'; 010 
50,000,000.00 
24°97 9:9'6.,:2'5'0:.40'0 
50,000,000.00 
23/4 5:.9'9'7 3° 755100 
35,000,000.00 
= 2:4 97315, 75102010 
419" 83! Owe dks dl 
-49,865,666.67 
=6',983:,;41.0..0:0 
-49,880,000.00 
3), 6:11 aaa 
49,898,888.89 
=9}618'8', 531343 
=28 ,906..:2'5 
GRTZE A209 «98 
=9',687, 751.88 
-29,687.50 
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=9' 6816) 1 9'7'0163) 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


40166 


40167 


40168 


40169 


40170 


40171 


40172 


40173 


40174 


40175 


40176 


40177 


40178 


40179 


40180 


40182 


40183 


40184 


40185 


40186 


DESCRIPTION/ POOL# 
MEMO 


T NOTE (96.21) 


WFB CD 

WFB CD 

FEDERAL NATL MTG ASSN 

FEDL HOME LLN MTG CORP 
BOA CP 

BOA CP 

BOA CP 

BOA CP 

BOA CP 

FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
WFB CD 

BOA CD 

BOA CD 

FEDL HOME LLN MTG CORP 
FEDERAL NATL MTG ASSN 

UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
TREASURY BILLS 


TREASURY BILLS 


Cay ane 3G On U aN aly) OF SAN ERAN CL S € 0 


M R 
BANK BROK 
CASH DATE 

9 43 

40 

19 40 

a9 40 

19 87 

19 43 

19 40 

19 40 

at) 40 

19 40 

19 40 

abe) 87 

19) 40 

Lg 40 

9 40 

19) 40 

19 87 

19 40 

19 40 

19 40 

19 40 

iL) 40 


DANTEL DA L ¥ a1, 5 = 5S 4. = 40.4) 87 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
05/01/04 TO 05/31/04 RUN: 06/02/04 09:19:49 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 


04/15/09 05/10/04 PURC 

05/19/04 05/10/04 
05/18/04 SALE 

05/19/04 05/18/04 


-125 10,000,000.00 97, 686; 970.63 

-876 = 3% 1029.03 7 =9; 686,970.63 
125 =10, 000,000.00 .-9,686,970. 63 -6, 830.60 -30,468.75 
-876 S137, 02:9 23h a fA Pa ois Mets i} 


PRPRPPwWwWww 
° 
© 
° 


07/26/04 05/13/04 PURC 50,000,000.00 50,000,000.00 
05/19/04 05/13/04 .080 -50,000,000.00 
07/30/04 05/13/04 PURC .080 40,000,000.00 40,000,000.00 
05/19/04 05/13/04 .080 -40,000,000.00 
06/01/04 05/17/04 PURC -970 50,000,000.00 49,979,791.67 
05/19/04 05/17/04 .970 -20,208.33 -49,979,791.67 
06/08/04 05/17/04 PURC -970 50,000,000.00 49,970,361.11 
05/19/04 05/17/04 =971 -29,638.89 -49,970,361.11 
07/30/04 05/18/04 PURC 1.090 25,000,000.00 24,944,743.06 
05/19/04 05/18/04 1.092 -55,256.94 -24,944,743.06 
08/17/04 05/18/04 PURC 1.150 50,000,000.00 49,854,652.78 
05/19/04 05/18/04 1.153 -145,347.22 -49,854,652.78 
08/17/04 05/18/04 PURC 1.150 50,000,000.00 49,854,652.78 
05/19/04 05/18/04 Ss -145,347.22 -49,854,652.78 
08/17/04 05/18/04 PURC 1.150 25,000,000.00 24,927,326.39 
05/19/04 05/18/04 15:3 -72,673.61 -24,927,326.39 
08/30/04 05/18/04 PURC 1.150 25,000,000.00 24,916,944.44 
05/19/04 05/18/04 1.154 -83,055.56 -24,916,944.44 
06/04/04 05/18/04 PURC -980 50,000,000.00 49,976,861.11 
05/19/04 05/18/04 . 980 -23,138.89 -49,976,861.11 
06/09/04 05/18/04 PURC -980 49,500,000.00 49,470,355.00 
05/19/04 05/18/04 .981 -29,645.00 -49,470,355.00 
07/08/04 05/18/04 PURC .050 50,000,000.00 50,000,000.00 
05/19/04 05/18/04 .050 -50,000,000.00 
07/30/04 05/18/04 PURC .080 25,000,000.00 25,000,000.00 
05/19/04 05/18/04 .080 -25,000,000.00 


08/24/04 05/18/04 PURC 
05/19/04 05/18/04 
07/27/04 05/17/04 PURC 


-140 50,000,000.00 50,000,000.00 
-50,000,000.00 
-000 50,000,000.00 49,901,388.89 


PRR PRP PRP PP 
bh 
> 
fo} 


05/19/04 05/17/04 .002 -98,611.11 -49,901,388.89 
08/18/04 05/21/04 PURC -150 35,000,000.00 34,900,493.06 
05/24/04 05/21/04 .153 -99,506.94 -34,900,493.06 
06/24/04 05/24/04 PURC -835 19,411,000.00 19,397,042.50 
05/27/04 05/24/04 836 -13,957.50 -19,397,042.50 
06/24/04 05/24/04 PURC 835 13,000.00 12,991.10 
05/27/04 05/24/04 .796 -8.90 =1)2), 99M sO 
07/22/04 05/26/04 PURC -895 35,000,000.00 34,950,402.08 
05/27/04 05/26/04 896 -49,597.92 -34,950,402.08 


08/26/04 05/27/04 PURC 1.055 35,000,000.00 34,906,661.81 
05/27/04 05/27/04 1.058 937598229 =3/4y, 91016), 6160 8a! 
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* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 


40187 WFB CD 


40188 BNY (105.79) 


Corny 7 C O4U-N TY 


M R 


BANK BROK 
CASH DATE 


ig 40 


19 99 


3:9 


DANTIEL 


OF 


DALY 


Ss 


AN 
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DETAIL TRANSACTION REPORT) - 
05/01/04 TO 
SETTLEMENT DATE BASIS 

POOLED FUNDS 


FUND: 


MATURITY 
/ENTRY 


07/30/04 
05/27/04 
07/30/04 
05/28/04 


05/28/04 


ee Ee a a a 


100 


TRADE/ 
SETTLE 


05/27/04 
05/27/04 
05/04/04 
05/04/04 
05/04/04 
05/04/04 


FRANC E'S 
LS = Sb 42 = 
FIXED INCOME 


05/31/04 


TXN COUPON 


TYP YIELD 
PURG) @2. 12:0 
1120 
PURC. '5..'500 
5.500 
SALE 5.500 
5.500 


PAR VALUE 
ORIGINAL FACE 


25,000,000.00 


25,000,000.00 


-25,000,000.00 


co 
448 7 


BOOK VALUE 
PREM / (DISC) 


25,000,000.00 
25,000,000.00 


-25,000,000.00 


RUN: 06/02/04 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 


O93 19): 


5 
49 


(GAIN) /LOSS 
SETTLEMENT 


-25,000,000. 


-25,000,000. 
=105.. 
25,000,105; 


re! 


bys 


IPAVOKD 


fi 


cae 


Bain 


ak 


et 


payee 2-7 


419 a5 
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ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN#H YIELD PAR VALUE 
PURC 1.213 1465924000.00 
( 41) 
SALE 1.768 -320000000.00 
( 12) 
INTR 4.559 
( 1) 
MAT 1.489 -1180000000.00 
( 31) 
AMRT 4.564 
( 1) 
ACR 6.530 


Cor TY. iGO UNE Tey OF SAN 


MR 


ORIGINAL FACE 
VALUE 


E.R ANCE. .S €-0 


DANIEL DALY 4-1-5 = 5 5 4 > 4-48 °7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
05/01/04 TO 05/31/04 
REPORT GRAND TOTALS 
ASSETS 
PREMIUM/ AMORTIZATION/ 
BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
1462058028.15 -3,865,971.85 
-318007480.92° 1,992,519...08 =287, 821.34 
-8:75,,0'0:0.. 010 
-1178408905.55 = 5.7 Lal, 7818 89 
=9:60),,93'7 5-510 960:),93:7..50 


35 2595.3'75..00 =3 7l59),.3 75: 010 


PAGE: 6 
RUN: 06/02/04 09:19:49 
(GAIN) / 
LOSS SETTLEMENT 


-1462058028.15 


-156,843.99 318,448,525.14 
3.604. 301 


1181959599 ;-9:9 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


DOCUMENTS DEPT SUSAN LEAL 
TREASURER 

LOH 20N4 DANIEL P. DALY 

tees CHIEF INVESTMENT OFFICER 


“U U2 


July 6, 2004 IRE 

The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past twelve months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


Interest Received $ 51,722,386 Earned Interest Yield 
Total Net Earnings $ 41,091,805 Pooled Funds 1.860 % 
Average Age of Portfolio 81 Days All Funds 1.859% 


Total cost of the securities on hand June 30, 2004 was $2,212,918,547 with a market value of $2,218,143,619 
plus fixed assets accrued earnings of $858,824. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of June 30, 2004. These investments 
are in compliance with California Code and our statement of investment policy, and provide sufficient 
liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of June 2004, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on June 30, 2004. 

4. General journal detailing purchases, sales, and interest activities during the month of June 2004. 


Treasurer 


Enc. 

cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. G. Kozitza 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


' 


iia os 4 
& “ 7 ? 
~ * 
: } ‘es vs t} 4 » We ; 
P ay bate A R 
ae SVARA ViAe oe . oP Can 
ae a UAE Le (luau ae ar i 
' sor or Ama | oe tt wat | mt a " a Aba ay 
tthe ty yD Dina ruh\> . 
bod awn ll ed wD 


Tide J ‘stab o Pree tts Al celia: wr a Yasaa 


a te as ae MAN oe bays 200 WRI pare yy Uboss Te ij 
{et wate che oni trowel @vinil mone 9 pe ae co eh 


geveitton 


vet i” Pas sEtert oagvat : i " 


bial f. 46° expert ban sn b 4 


- ry: | ru 
430 2tvgMUIOgs 


hone ae tte ait ¢ 


Jaros 


6? HORE. chew h Bolen PORLVOINE. 
paren tyme Me oqetl 18 | anne 


re: piste 


waa Sod ures et) ve TE BRO S15 a ee NONE De sin aa 


Pha Oe sy A “iy ary vay Np arabe nt (CHO) sett gallina 


vv halon Yoo rene ei oie via plearpichatind bres: 


ais 


Aipat whe) a oasareneut orei@ ahicatiteedeae 4 


tinea eat Web Vrdnahens a Yb Se oie 
eitcon vie new aa cal ea 


arson set be ure dinars ah ae 


Geiriadhatch pn 
fi tie Bey mm <aeeds On! bylaws woutet tia _ ren 


press; eee ¥ pies A a ) 
sole & ~ veel dir Vie eis 


1 


(FS/ERNFS) 
Cat 
MR 


TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 
END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 


WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


Yer), 
DA 


CHOnr UNL 
NIEUL 


PeOUR Ti F107. 1F © 
6/01/04 THROUGH 


ASSETS 
> 762,023.95 
2,160,193.99 
2,274,706,615.85 
2155 
2,212,818,546.91 
Pee es ls rr =f Pal feted ne J egy 
dS 


80.88 


80.88 
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DA 


GOV'T SECURITIES 


OTF 
1 ie 4 4°05 


ALL FUNDS 


LIABILITIES 


-000 


-000 


FoR ANC i S-€.0 


55.4. om AA. Bie7 


Seta Tee Sats Tacs 
6/30/04 


ASSETS 


100.00 


100,000.00 


geal Ged 


100,000.00 


100,000.00 


A eee) 


172.010 


17.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: 1 
07/01/04 08:06:30 
TOTAL 


LO!) 02.3159: 

Di iGO: 2219 Sn 9'S 

2.) 2:14 ;.80:6),,6.1.5) 5815 
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2,222,918), 546.91 
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Clie Tl Y¥s/C2O2UCN TY OF SAN FRANCISCO 
MR. DANTIEL DALY 4°15 =" 545 4 - 474-87 PAGE: al 
(SIRPT) INVESTMENT ECNVEN T OR Y RUN: 07/02/04 00:01:07 
INVESTMENTS OUTSTANDING AS OF 6/30/04 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 48.10%(C) 1.021 1.024 99.666 1,068,000,000.00 1,064,434,553.21 
(Inv Type) 12 TREASURY NOTES 5.31% (C) 2.449 52.947 (97.985 120,000,000.00 117,581,640.63 
(Inv Type) 41 FNMA DISCOUNT NOTES 3.42% (C) 64S 4a 6167 B97 a0 76,000,000.00 TS 1 195, 943'206 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 2. 252:¢C) LO70> 22075 -9'9)./510:7 50,000,000.00 49:17:53. 5.3:0 5.56 
(Inv Type) 44 FMC DISCOUNT NOTES 2.26% (C) 0005' 2.1002 99..'8:03 50,000,000.00 49,901, 3'88...8:9 
(Inv Type) 81 COMMERCIAL PAPER DISC 25.55% (C) E2018 2)- 1.1085 99, 712 567,000,000.00 565), 31057, 75,516 
(Inv Type) 91 NEGOTIABLE C.D.'S 13.10% (C) 1.100 1.100 100.000 290,000,000.00 290,000,000.00 
(Inv Type) 1010 PUBLIC TIME DEPOSIT 00% (C) 1.200 1.200 100.000 100,000.00 100,000.00 


REPORT TOTALS Sess =2=5555 s255555 s5555555555555555 225555555522 ===== 


ASSETS FIXED L428, 01.157 99.632 © 25:221.,100,000..00: 251212, 918,546.91 
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(RPTMKT) 


INVEST 
NUMBER 


40054 

40005 

40038 

40185 
40007 
40047 
40093 
40145 
40158 
40198 
40151 
40152 
40193 
40197 
40199 
40204 
40055 
40097 
40186 
40156 
40130 


40157 


DESCRIPTION 


Cre 1T W4/- CG OnUSN, Ty 


MR 


PURCHASE MATURITY DATE 


TREASURY BILLS 
02/18/04 07/01/04 
TREASURY BILLS 
02/18/04 07/08/04 
TREASURY BILLS 
03/10/04 07/15/04 
TREASURY BILLS 
02/18/04 07/22/04 
TREASURY BILLS 
02/25/04 07/22/04 
TREASURY BILLS 
05/26/04 07/22/04 
TREASURY BILLS 
02/19/04 07/29/04 
TREASURY BILLS 
03/04/04 07/29/04 
TREASURY BILLS 
04/05/04 07/29/04 
TREASURY BILLS 
04/29/04 07/29/04 
TREASURY BILLS 
05/11/04 08/12/04 
TREASURY BILLS 
06/23/04 08/12/04 
TREASURY BILLS 
05/05/04 08/19/04 
TREASURY BILLS 
05/05/04 08/19/04 
TREASURY BILLS 
06/16/04 08/19/04 
TREASURY BILLS 
06/22/04 08/19/04 
TREASURY BILLS 
06/23/04 08/19/04 
TREASURY BILLS 
06/28/04 08/19/04 
TREASURY BILLS 
03/10/04 08/26/04 
TREASURY BILLS 
04/08/04 08/26/04 
TREASURY BILLS 
05/27/04 08/26/04 
TREASURY BILLS 
05/10/04 09/02/04 
TREASURY BILLS 
04/16/04 09/09/04 
TREASURY BILLS 
05/10/04 09/09/04 


DANIEL 


10) 
DA 


F 
Liew 


SAN 
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1. 


FRANCISCO 


Side oe oe 4 = 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/04 
MAJOR SORT KEY IS ICC#H 


CUSIP BANK 
BROK 

9T2795OR5 19 
40 

912795083 19 
40 

912795QT1 19 
40 

912795QU8 19 
40 

912795QU8 19 
43 

912795QU8 19 
40 

912795Q0V6 19 
40 

912795QV6 19 
89 

912795Q0V6 19 
40 

912795Q0V6 19 
40 

912795Q0X2 19 
40 

9127950X2 £9 
40 

912795QY0 19 
43 

912795Q0Y0 19 
40 

912795QY0 19 
40 

912795Q0Y0 £9 
40 

912795Q0Y0 19 
40 

91279500 19 
40 

ST27ISOL7 19 
40 

912795027 19 
40 

912795027 19 
40 

912795RA1 19 
40 

912795RB9 19 
40 

912795RB9 19 
: 40 


FUND CPN RATE 


s 


AFE 


YTM TR 


1.1200 
L227 
- 9800 
- 9828 
- 9850 
-9879 
1.1500 
1.1524 
L,12'50 
i 2°70 
1.1500 
1.2521 
1.2050 
1.52071 
+955,0 
79593 
- 9650 
- 9686 
1.0550 
1.0578 
1.0800 
1.0837 
1.0000 
1.0041 
1.1000 
1.1041 


PAR/SHARES 
BOOK 
30,000,000.00 
29,897,266.67 
20,000,000.00 
19,928,325.00 
50,000,000.00 
49,835,958.33 
31,000,000.00 
30,875,870.83 
40,000,000.00 
39,844,600.00 
35,000,000.00 
34,950,402.08 
25,000,000.00 
24,894,343.75 
25,000,000.00 
24,902,510.42 
42,000,000.00 
41,871,870.83 
30,000,000.00 
29,927,579.17 
50,000,000.00 
49,865,666.67 
50,000,000.00 
4:9\,,9227222. 22 
50,000,000.00 
49,855,722.22 
50,000,000.00 
49,854,986.11 
20,000,000.00 
19, 95'9., 2 5 a 
20,000,000.00 
19,963,750.00 
12,000,000.00 
11,978,150.00 
35,000,000.00 
34,939,080.56 
28,000,000.00 
27,874,470.56 
50,000,000.00 
49,812,361.11 
35,000,000.00 
34,906,661.81 
25,000,000.00 
24,913,750.00 
35,000,000.00 
34,858,055.56 
50,000,000.00 
49,813,611.11 


448 7 


MARKET VALUE 
MARKET PRICE 


30,000,000.00 
100.0000000000 
19,993; 750.00 
99.96875000000 
49,968,750.00 


99.93750000000 


30,980,625.00 
99.93750000000 
39,975,000.00 
99.93750000000 
34,978; 125.00 
99.93750000000 
24,976, 5623.50 
99.90625000000 
24,976,562.50 
99.90625000000 
41,960,625.00 
99.90625000000 
29;79:71578752-00 
99.90625000000 
49,937,500.00 
99.87500000000 
49,937,500.00 
99.87500000000 
49,921,875 010 
99.84375000000 
49,921; 8:75.00 
99.84375000000 
19,968,750.00 
99.84375000000 
1:95 968,750.00 
99.84375000000 
11, 982, 250.00 
99.84375000000 
34.7 941543125510 
99.84375000000 
27, 94:7,500. 00 
99.81250000000 
49,906,250.00 
99.81250000000 
314% 934753°75=00 
99.81250000000 
24,945,312.50 
99.78125000000 
34,912,500.00 
99.75000000000 
49,875,000.00 
99.75000000000 


RUN: 07/02/04 


PAGE: 1 
002 01209 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


102. 773:35.3:3 
SUNGARD 
68,116.67 
SUNGARD 
145,958.34 
SUNGARD 
£07 3235567 
SUNGARD 
133) ,3'50:./00 
SUNGARD 

31 ,.325...00 
SUNGARD 

87 7280 2:5 
SUNGARD 
78.920); 04 
SUNGARD 
96,932.50 
SUNGARD 
5.0), 23°7°.45.0 
SUNGARD 
73,666.66 
SUNGARD 
12,444.44 
SUNGARD 
77; 5983). 33 
SUNGARD 
WilGp Oo QR, 
SUNGARD 

9, 583.33 
SUNGARD 
5,625.00 
SUNGARD 
3,066.67 
SUNGARD 

3 514.758 
SUNGARD 
837,933 8:9 
SUNGARD 
112,583.33 
SUNGARD 
3'57-8:9'973'0 
SUNGARD 
39,000.00 
SUNGARD 
73,888.89 
SUNGARD 
79,444.44 
SUNGARD 


00 

=2 6:91 657 
213), 166.67 
=2); 557 250 
-2,950.00 
237 .6:012'..0'8 
=5, 062.50 
-4,868.06 
+8 7-17:8.23:3 
= 5); 844 36:7. 
=i), 833.33 
2,/83'3:5 34 
-11,,430.55 
=11 , 090.28 
55:.56 

625 .0:0 
33.33 

257 TAG 316 
=10;, 904245 
-18,694.44 
= (Oi SiGvedeal! 
=4 5,439 = 5.0 
-19,444.45 


=285,055..55 
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Gob TRYo/ (CoO OU N’T Y OF SAN ERAN ¢€C- iS € 0 
MR. DANIEL DALY a1) 5 =. 82 5-4-4 28: 7 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 2 
(RPTMKT) RUN: 07/02/04 00:01:09 
INVESTMENTS OUTSTANDING AS OF 06/30/04 
MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 

A 40131 TREASURY BILLS 91 2795REC7 19 100 1.0150 35,000,000.00 34, 901.7,.562:.510 TA IO 7322 
04/16/04 09/16/04 40 000 1.0194 34,849,018.75 99.71875000000 SUNGARD =22,453:.47 

A 40194 TREASURY BILLS 912795RC7 19 100 1.2750 25,000,000.00 2:4.,929;,687 .50 13%). 284.625 
06/16/04 09/16/04 40 000 “1.2792 24,918,541.67 99.71875000000 SUNGARD 22, L335. .42 

A 40134 TREASURY BILLS 912795RD5 19 100 1.0200 40,000,000.00 39,875,000.00 B23 333 
04/19/04 09/23/04 40 000 1.0246 39,822,066.67 99.68750000000 SUNGARD -29,800.00 

A 40142 TREASURY BILLS 912795RD5 19 100 1.0800 50,000,000.00 49,843,750.00 105,000.00 
04/22/04 09/23/04 89 000 1.0850 49,769,000.00 99.68750000000 SUNGARD =310),.25:0:..0:0 

A 40143 TREASURY BILLS 912795RD5 19 100 1.0800 50,000,000.00 49,843,750.00 105,000.00 
04/22/04 09/23/04 89 000 1.0850 49,769,000.00 99.68750000000 SUNGARD 23:0, ,.2'5:0:..0:0 

A 40135 TREASURY BILLS 912795RE3 19 100 1.0200 30,000,000.00 29,896,875.00 62,050.00 
04/19/04 09/30/04 40 000 1.0248 29,860,600.00 99.65625000000 SUNGARD = 2)5),11 5:2 0:0 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 48.07% (M) 1.0207 1068000000.00 1066176250.00 2:,,0:3'3',,341.23 §7,-63'9'.5:9 
1.0241 1064434553.21 99.82923700000 =299,.28:4;.03 

A 40051 T NOTE(99.31) 912828BC3 ae) ZOO. 1.2250 50,000,000.00 49,546,875.00 2, 528)2.53 
03/08/04 06/30/05 40 000 1.1698 49;,9'70, 703.613. 99.093:75000000 SUNGARD -423,828.13 
A 39282 T NOTE (95.24) 9128277F3 19 100 3.5000 50,000,000.00 50,640,625.00 2:23), 505.43 27 F734 ,A3 7250 

: 05/15/02 11/15/06 87 000 4.5592 47,867,187.50 101.2812500000 SUNGARD 
A 39819 T NOTE (98.23) 912828BG4 19 100 3.2500 20,000,000.00 19,750,000.00 244,642.86 67:2'5.0)5:0':0 

08/28/03 08/15/08 43 000 3.5334 19,743,750.00 98.75000000000 SUNGARD 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 5.41% (M) 2.4487 -120,000,000.00 119,937,500.00 469,676.82 2.7739), 68:7 <0 
2.9465 117,581,640.63 99.94791700000 =423.,828..13 

A 40098 FNMA DISCOUNT NOTES 313588Z2B4 19 LOO 24250200 25,000,000.00 247992) 1082313 5:9575'0'0:010 
04/08/04 07/07/04 87 000 1.0226 24,936,250.00 99.97083333333 SUNGARD =-3 041.67 

A 40182 FEDERAL NATL MTG ASSN DISC N 313588C52 19 100. 1.2500 35,000,000.00 34 FILS 333. 133 45,840.28 
05/21/04 08/18/04 40 000° - 2.5313 34,900,493.06 99.76666666667 SUNGARD -28,000.01 

A 40195 FEDERAL NATL MTG ASSN DISC N 313588F91 19 100 1.4200 16,000,000.00 5. /94.07-55a sha 8. 83556 
06/17/04 09/15/04 40 000 1.4251 15,943,200.00 99.62844444444 SUNGARD -11,484.45 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 3.42% (M) 1.1640 76,000,000.00 197 8D 1 592077 D4 75. 84 -00 
1.1675 75,779,943.06 99.80472700000 =4:2), 0260.13 

A 40132 FEDERAL HOME LOAN DISC NOTES 313384H77 19 100 1.0700 50,000,000.00 49:7 816725000 112,944.44 
04/16/04 09/29/04 40 000 “1.0753 49,753,305.56 99.63250000000 SUNGARD -50,000.00 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 2.25% (M) 1.0700 50,000,000.00 49,816,250.00 2), 944.44 .00 
LVO7T53' 49,753,305.56 99.63250000000 -50,000.00 

A 40180 FEDL HOME LLN MTG CORP DISC 31339624 al) 100 1.0000 50,000,000.00 49,954,861.11 62,500.00 


05/17/04 07/27/04 87 000 1.0020 497, 901); 3/88). 89! 99). 90972222222 SUNGARD =9), O27 718 
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Ce ay /aie <OMU EN a -X OF SAN FRANCISCO 


MR DAN eG DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 3 
(RPTMKT) RUN: 07/02/04 00:01:09 
INVESTMENTS OUTSTANDING AS OF 06/30/04 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 25% (M) 1.0000 50,000,000.00 49,954,861.11 62,500.00 .00 
1.0020 49,901,388.89 99.90972200000 -9,027.78 

40181 BOA CP 0660P0G21 19 100 1.0300 50,000,000.00 49,998,208.33 154,500.00 
03/15/04 07/02/04 40 000 1.0332 49,844,069.44 99.99641666667 SUNGARD -361.11 

40103 BOA CP 0660POGPO 19 100 1.0400 50,000,000.00 49,960,583.33 115,555.55 
04/12/04 07/23/04 40 000 1.0431 49,852,666.67 99.92116666667 SUNGARD -7,638.89 

40104 BOA CP 0660POGPO 19 100 1.0400 50,000,000.00 49,960,583.33 115,555.55 
04/12/04 07/23/04 40 000 1.0431 49,852,666.67 99.92116666667 SUNGARD -7,638.89 

40096 BOA CP 0660POGT2 19 100 1.0400 50,000,000.00 49,953,416.67 124: (2:22. 12'2 
04/06/04 07/27/04 40 000 1.0434 49,838,222.22 99.90683333333 SUNGARD =9;,027 277 

40150 BOA CP 0660POGV7 19 100 1.0600 50,000,000.00 49,949,833.33 83,916.67 
05/05/04 07/29/04 40 000 1.0627 49,874,861.11 99.89966666667 SUNGARD -8,944.45 

40159 BOA CP 0660POGV7 19 100 1.0800 7,000,000.00 6,992,976.67 10,710.00 
05/11/04 07/29/04 40 000 1.0826 6,983,410.00 99.89966666667 SUNGARD -1,143.33 

40170 BOA CP 0660POGWS5 19 100 1.0900 25,000,000.00 24,974,020.83 33,305.55 
05/18/04 07/30/04 40 000 1.0924 24,944,743.06 99.89608333333 SUNGARD -4,027.78 

40147 BOA CP 0660POH20 19 100 1.0800 35,000,000.00 34,959,866.67 60,900.00 
05/04/04 08/02/04 40 000 1.0829 34,905,500.00 99.88533333333 SUNGARD -6,533.33 

40148 BOA CP 0660POH61 19 100 1.0800 50,000,000.00 49,935,500.00 87,000.00 
05/04/04 08/06/04 40 000 1.0831 49,859,000.00 99.87100000000 SUNGARD -10,500.00 

40149 BOA CP 0660POH61 19 100 1.0800 50,000,000.00 49,935,500.00 87,000.00 
05/04/04 08/06/04 40 000 1.0831 49,859,000.00 99.87100000000 SUNGARD -10,500.00 

40171 BOA CP 0660POHH7 19 100 1.1500 50,000,000.00 49,915,791.67 7 Og a aed 3) 
05/18/04 08/17/04 40 000 1.1534 49,854,652.78 99.83158333333 SUNGARD -9,138.89 

40172 BOA CP 0660POHH7 19 100 1.1500 50,000,000.00 49,915,791.67 LOW21 Ts 18 
05/18/04 08/17/04 40 000 1.1534 49,854,652.78 99.83158333333 SUNGARD -9,138.89 

40173 BOA CP 0660POHH7 19 100 1.1500 25,000,000.00 24,957,895. 83 35,138.89 
05/18/04 08/17/04 40 000 1.1534 24,927,326.39 99.83158333333 SUNGARD -4,569.45 

40174 BOA CP 0660POHW4 19 100 1.1500 25,000,000.00 24,942,083.33 35,138.89 
05/18/04 08/30/04 40 000 1.1538 24,916,944.44 99.76833333333 SUNGARD -10,000.00 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 25.53% (M) 1.0822 567,000,000.00 566,352,051.66 1,083,498.88 .00 
1.0853 565,367,715.56 99.88572300000 -99,162.78 

40177 WFB CD 9497POWWS5 19 100 1.0500 50,000,000.00 49,997,093.70 64,166.67 
05/18/04 07/08/04 40 000 1.0500 50,000,000.00 99.99418740415 SUNGARD -2,906.30 

40106 WFB CD 9497PONJ4 19 100 1.0300 25,000,000.00 24,997,054.88 55,791.67 
04/14/04 07/15/04 40 000 1.0300 25,000,000.00 99.98821951340 SUNGARD -2,945.12 

40166 WFB CD 9497POZS1 19 100 1.0800 50,000,000.00 49,991,634.24 73,500.00 
05/13/04 07/26/04 40 000 1.0800 50,000,000.00 99.98326847877 SUNGARD -8,365.76 

40167 WFB CD 9497POZT9 19 100 1.0800 40,000,000.00 39,992,278.88 58,800.00 
05/13/04 07/30/04 40 000 1.0800 40,000,000.00 99.98069720555 SUNGARD =F, 720 te 

40178 BOA CD 0605GDC16 19 100 1.0800 25,000,000.00 24,995,178.39 33,000.00 
05/18/04 07/30/04 40 000 1.0800 25,000,000.00 99.98071356269 SUNGARD -4,821.61 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 


PURCHASE MATURITY DATE 


40187 WFB CD 
05/27/04 07/30/04 
40200 WFB CD 
06/23/04 07/30/04 
40179 BOA CD 
05/18/04 08/24/04 


SUBTOTAL 


(Inv Type) 


91 NEGOTIABLE C.D.'S 


39977 PUBLIC TIME DEPOSIT 
01/15/04 07/17/04 


SUBTOTAL 


(Inv Type) 


1010 PUBLIC TIME DEPOSIT 


Cele Te Yi /2: Cs 0. UeNi ebay F SAN FRANCISCO 
MR DANTIEL DALY alt Sei Sy bee a4 Ae Boe], 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 06/30/04 
MAJOR SORT KEY IS ICC# 
CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
BROK SAFE YTM TR BOOK MARKET PRICE 
9497POWD7 19 100° 1.1200 25,000,000.00 24,996; 027015 
40 000 1.1200 25,000,000.00 99.98406858439 
949POH956 19 100 1.2600 25,000,000.00 24,998, 952..79 
40 000 1.2600 25,000,000.00 99.99581116032 
06050GDD9 a9) 100 1.1400 50,000,000.00 49,986,903.84 
40 000 1.1400 50,000,000.00 99.97380767635 
13.07% (M) 120998" '290,000,000.00° 289,955, 113°.87 
1.0998 290,000,000.00 99.98452200000 
19 100 1.2000 100,000.00 100,000.00* 
60 000 1.2000 100,000.00 100.0000000000 
00% (M) 1.2000 100,000.00 100,000.00 
1.2000 100,000.00 100.0000000000 
GRAND TOTAL 1.1282 2221100000.00 2218143619.41 
1.1574 2212918546.91 99.86689600000 


* MARKET = 


RUN: 


07/02/04 


PAGE: 4 
010%s,0:1 0:9 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


27,222.22 
SUNGARD 
7,000.00 
SUNGARD 
69,666.67 
SUNGARD 
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1 Gore) Ye / C10 Us Nery OF SAN FRANCIS € 0 
MR. DANIEL DALY AP lne5: = 5: Sire oa, a Be, PAGE: il 
(SIRPT) INVESTMENT INVENTORY RUN: 07/02/04 003.02 30:7 
INVESTMENTS OUTSTANDING AS OF 6/30/04 
MAJOR SORT KEY IS ICC# 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40003 TREASURY BILLS 9127 95OR5 100 07/01/04 02/18/04 000 - 920 +923 99°.658 30,000,000.00 297.8911 7266 ..6r7, 
A 40004 TREASURY BILLS 9127950S3 100 07/08/04 02/18/04 000 7945 -918 99.642 20,000,000.00 19,928,325.00 
A 40054 TREASURY BILLS 9127950T1 100 07/15/04 03/10/04 000 - 930 3933 999.672 50,000,000.00 49,835,958 .33 
A 40005 TREASURY BILLS 912795QU8 100 07/22/04 02/18/04 000 ~ 93:0 -934 99.600 31,000,000.00 30,875,870.83 
A 40038 TREASURY BILLS 912795QU8 100 07/22/04 02/25/04 000 ~945 -949 99.612 40,000,000.00 39,844,600.00 
A 40185 TREASURY BILLS 912795QU8 100 07/22/04 05/26/04 000 ~895 -896 99.858 35,000,000.00 34,950,402.08 
A 40007 TREASURY BILLS 9127950V6 100 07/29/04 02/19/04 000 -945 1949 99:.577 25,000,000.00 24,.894.,343..75 
A 40047 TREASURY BILLS 912795Q0V6 100 07/29/04 03/04/04 000 -955 ~959' 99:.610 25,000,000.00 24,,.90:2;, 540.42 
A 40093 TREASURY BILLS 912795QV6 100 07/29/04 04/05/04 000 «955 -958 99.695 42,000,000.00 41,871;,870..83 
A 40145 TREASURY BILLS 9127950V6 100 07/29/04 04/29/04 000 +955 aot 997 5:9 30,000,000.00 2:9 927 (S79) AT 
A 40158 TREASURY BILLS 912795QX2 100 08/12/04 05/11/04 000 1.040 1.043 99.731 50,000,000.00 49,865,666.67 
A 40198 TREASURY BILLS 912795QXK2 100 08/12/04 06/23/04 000 1.120 1.122 99.844 50,000,000.00 4:9: 922 222.22 
A 40151 TREASURY BILLS 912795QY0 100 08/19/04 05/05/04 000 - 980 29/83) 99°37 2 50,000,000.00 49,855 ,722.22 
A 40152 TREASURY BILLS 91279590Y0 100 08/19/04 05/05/04 000 -985 -988 99.710 50,000,000.00 49,854,986.11 
A 40193 TREASURY BILLS 912795QY0 100 08/19/04 06/16/04 000 1.150 1.152 99.796 20,000,000.00 297 95,95-2 Dae ai 
| A 40197 TREASURY BILLS 912795Q0Y0 100 08/19/04 06/22/04 000 1.125 1.127 99.819 20,000,000.00 19,963, 750.00 
A 40199 TREASURY BILLS 912795Q0Y0 100 08/19/04 06/23/04 000 1.150 1.152 99.818 12,000,000.00 11,978 ,150.-00 
A 40204 TREASURY BILLS 912795Q0Y0 100 08/19/04 06/28/04 000 1.205 1.207 99.826 35,000,000.00 3'4., 93'9,, 080:..56 
| A 40055 TREASURY BILLS : 912795QZ7 100 08/26/04 03/10/04 000 ~955 -959 99.552 28,000,000.00 27,874,470.56 
| A 40097 TREASURY BILLS 912795Q27 100 08/26/04 04/08/04 000 -965 -969 99'.625 50,000,000.00 49,812,362, 21 
A 40186 TREASURY BILLS 912795027 100 08/26/04 05/27/04 000 1.055 1.058 99.733 35,000,000.00 34,906,661.81 
A 40156 TREASURY BILLS 912795RA1 100 09/02/04 05/10/04 000 1.080 1.084 99.655 25,000,000.00 24°, 913', 750.00 
A 40130 TREASURY BILLS 912795RB9 100 09/09/04 04/16/04 000 1.000 1.004 99.594 35,000,000.00 34,858,.055.56 
A 40157 TREASURY BILLS 912795RB9 100 09/09/04 05/10/04 000 1.100 1.104 99.627 50,000,000.00 49)7(8:135,;6ceds sa 
A 40131 TREASURY BILLS 912795RC7 100 09/16/04 04/16/04 000 1.015 1.019 99.569 35,000,000.00 34,849, 018.75 
A 40194 TREASURY BILLS 912795RC7 100 09/16/04 06/16/04 000 1.275 1.279 99.674 25,000,000.00 245 9185 54162647. 
A 40134 TREASURY BILLS 912795RD5 100 09/23/04 04/19/04 000 1.020 1.025 99.555 40,000,000.00 3:9, 82.2720. 665.617; 
A 40142 TREASURY BILLS 912795RD5 100 09/23/04 04/22/04 000 1.080 1.085 99.538 50,000,000.00 49,769,000.00 
A 40143 TREASURY BILLS 912795RD5 100 09/23/04 04/22/04 000 1.080 1.085 99.538 50,000,000.00 49,769,000.00 
A 40135 TREASURY BILLS 912795RE3 100 09/30/04 04/19/04 000 1.020 1.025 99.535 30,000,000.00 29,860,600.00 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 48.10%(C) 1.021 1.024 99.666 1,068,000,000.00 1,064,434,553.21 
A 40051 T NOTE(99.31) 912828BC3 100 06/30/05 03/08/04 000 1.125 1.170 99.941 50,000,000.00 49), :97/0.,51.03:. £3 
A 39282 T NOTE (95.24) 9128277F3 100 11/15/06 05/15/02 000 3.500 4.559 95.734 50,000,000.00 AN] 8 Gul, eh Bl... 5.0 
A 39819 T NOTE (98.23) 912828BG4 100 08/15/08 08/28/03 000 3.250 3.533 98.719 20,000,000.00 DONT 43: 27510).0/0 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 523 1:3:(\G) 2.449) 25947 -.97 985 120,000,000.00 17 75:81.7-64:0:763 
A 40098 FNMA DISCOUNT NOTES 313588ZB4 100 07/07/04 04/08/04 000 1.020 1.023 99.745 25,000,000.00 24,,936,250:..00 
A 40182 FEDERAL NATL MTG ASSN DI 313588C52 100 08/18/04 05/21/04 000 1.150 1.153 99.716 35,000,000.00 34,900,493.06 
A 40195 FEDERAL NATL MTG ASSN DI 313588F91 100 09/15/04 06/17/04 000 1.420 1.425 99.645 16,000,000.00 15,943,200.00 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 3.42% (C) GAS Gy? 9.970 76,000,000.00 U7 PUA OS 


A 40132 FEDERAL HOME LOAN DISC N 313384H77 100 09/29/04 04/16/04 000 1.070 1.075 99.507 50,000,000.00 4:97, 7/53), 305... 56 
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Celt YY) / = CcOnurN Tay OF SAN FoR AUN ¢° 28° C-O 


MR. DANTIEL DALY 405 =" 5 5 4s 4°45 897 PAGE: 2 
(SIRPT) INVESTMENT INVENTORY RUN: 07/02/04 00:01:07 
INVESTMENTS OUTSTANDING AS OF 6/30/04 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 


SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 2)25%'(C) 207.0. As. 07.5 29)9%:5 077 50,000,000.00 497,153, 305..5:6 
A 40180 FEDL HOME LLN MTG CORP D 3133962ZX4 100 07/27/04 05/17/04 000 1.000 1.002 99.803 50,000,000.00 49,901, 388.89 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 2.26%(C) 1.000 1.002 99.803 50,000,000.00 49,901,388.89 
A 40181 BOA CP 0660P0G21 100 07/02/04 03/15/04 000 1.030 1.033 99.688 50,000,000.00 49,844,069.44 
A 40103 BOA CP 0660POGPO 100 07/23/04 04/12/04 000 1.040 1. 99'...70'5 50,000,000. 49,852,666 
A 40104 BOA CP 0660POGPO0 100 07/23/04 04/12/04 000 1.040 1. 99.705 50,000,000. 49,852,666. 
A 40096 BOA CP 0660POGT2 100 07/27/04 04/06/04 000 1.040 1. 99.676 50,000,000. 49;-83'8,,22'2 
A 40150 BOA CP 0660POGV7 100 07/29/04 05/05/04 000 1.060 1. 99° 7:50 50,000,000. 49,874,861. 
A 40159 BOA CP 0660POGV7 100 07/29/04 05/11/04 000 1.080 1. 99.763 7,000,000. 65.9834, 410%. 
A 40170 BOA CP 0660POGW5 100 07/30/04 05/18/04 000 1.090 1. 99.779 25,000,000 24,944,743. 
A 40147 BOA CP 0660POH20 100 08/02/04 05/04/04 000 1.080 1.083 99.730 35,000,000.00 34,905,500.00 
A 40148 BOA CP 0660POH61 100 08/06/04 05/04/04 000 1.080 1.083 99.718 50,000,000.00 49,859,000.00 
A 40149 BOA CP 0660POH61 100 08/06/04 05/04/04 000 1.080 1.083 99.718 50,000,000.00 49,859,000.00 
A 40171 BOA CP 0660POHH7 100 08/17/04 05/18/04 000 1.150 1.153 99.709 50,000,000.00 49,854,652.78 
A 40172 BOA CP 0660POHH7 100 08/17/04 05/18/04 000 1.150 1.153 99.709 50,000,000.00 4:9;, 8545, 652:. 7:8 
A 40173 BOA CP 0660POHH7 100 08/17/04 05/18/04 000 1.150 1.153 99.709 25,000,000.00 245,927 7 3:26.539 
A 40174 BOA CP 0660POHW4 100 08/30/04 05/18/04 000 1.150 1.154 99.668 25,000,000.00 24,916,944.44 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 25.55% (C) L082 D085 = 99.712 567,000,000.00 565), 3167 7, 715) 456 
A 40177 WFB CD 9497POWWS5 100 07/08/04 05/18/04 000 1.050 1.050 100.000 50,000,000.00 50,000,000.00 
A 40106 WFB CD 9497PONJ4 100 07/15/04 04/14/04 000 1.030 1.030 100.000 25,000,000.00 25,000,000.00 
A 40166 WFB CD 9497POZS1 100 07/26/04 05/13/04 000 1.080 1.080 100.000 50,000,000.00 50,000,000.00 
A 40167 WFB CD 9497POZT9 100 07/30/04 05/13/04 000 1.080 1.080 100.000 40,000,000.00 40,000,000.00 
A 40178 BOA CD 0605GDC16 100 07/30/04 05/18/04 000 1.080 1.080 100.000 25,000,000.00 25,000,000.00 
A 40187 WFB CD 9497POWD7 100 07/30/04 05/27/04 000 1.120 1.120 100.000 25,000,000.00 25,000,000.00 
A 40200 WFB CD 949POH956 100 07/30/04 06/23/04 000 1.260 1.260 100.000 25,000,000.00 25,000,000.00 
AY 40279--BOA. ‘CD 06050GDD9 100 08/24/04 05/18/04 000 1.140 1.140 100.000 50,000,000.00 50,000,000.00 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 13.10% (C) 1.100 1.100 100.000 290,000,000.00 290,000,000.00 
A 39977 PUBLIC TIME DEPOSIT 100 07/17/04 01/15/04 000 1.200 1.200 100.000 100,000.00 100,000.00 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 00% (C) 1.200 1.200 100.000 100,000.00 100,000.00 
REPORT TOTALS SSSSS S=sSS5 SSSSee= SEES SSSSSSSeSeee= See seeeeeeeee==== 
ASSETS FIXED yl 28 toi 9 963)2) 2 222, 0.0), 1000/. 010 — 2), 212), OB b4'6). Ont 
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Goi tT ¥ii/ CO UIN TY OF SAN FRANCISCO 
MR. DANTEL Die Ay Lioy: BEL) Sita Ovo! Ap as ae Ae 8) 27 PAGE: at 
(SIRPT) INVESTMENT INVENTOR Y RUN: 07/02/04 00:01:07 
INVESTMENTS OUTSTANDING AS OF 6/30/04 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 39977 PUBLIC TIME DEPOSIT 100 07/17/04 01/15/04 000 1.200 1.200 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.200 1.200 100.000 100,000.00 100,000.00 
REPORT TOTALS Sess SSsSsS5 SSSSSSee SSeS SeeeeeeeeseSeSes= HSS SHS esses HSSSS=== 
ASSETS FIXED 1.200 1.200 100.000 100,000.00 100,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


40051 


40095 


40108 


40138 


40146 


40168 


40169 


40175 


40176 


40183 


40184 


40189 


40190 


40191 


40192 


40193 


40194 


DESCRIPTION/POOL# 
MEMO 


TREASURY BILLS 

T NOTE(99.31) 

BOA CP 

WFB CD 

BOA CP 

FEDERAL HOME LOAN DISC 
FEDERAL NATL MTG ASSN 
FEDL HOME LLN MTG CORP 
FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
FEDL HOME LLN MTG CORP 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 


TREASURY BILLS 


TREASURY BILLS 


Cit ¥ 4/ 1C OW Ne TX. 


MR 
BANK BROK 
CASH DATE 

A’) 40 

19 

06/30/04 

a9. 40 

19 40 

19 40 

19 40 

abe) 87 

19 43 

19 40 

19 40 

19 99 

19 40 

LS 40 

40 

19 43 

43 
19 40 
40 
19 40 
40 
19 40 
abt) 40 


OF SAN FRANCISCO 

DANIEL DALY 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 

06/01/04 TO 06/30/04 

SETTLEMENT DATE BASIS 

FUNDS: 000100, 009804 
MATURITY TRADE/ TXN COUPON PAR VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE 
06/03/04 06/02/04 SALE .940 -25,000,000.00 
06/04/04 06/02/04 .942 
06/30/05 06/30/04 INTR 1.125 
07/01/04 06/30/04 1.170 
06/29/04 06/29/04 MAT 1.030 -50,000,000.00 
07/01/04 06/29/04 1.032 
06/15/04 06/15/04 MAT 1.030 -50,000,000.00 
07/01/04 06/15/04 1.030 
07/01/04 06/23/04 SALE 1.030 -50,000,000.00 
06/23/04 06/23/04 1.033 
06/23/04 06/23/04 MAT .970 -21,000,000.00 
07/01/04 06/23/04 .971 
06/01/04 06/01/04 MAT .970 -50,000,000.00 
07/01/04 06/01/04 .970 
06/08/04 06/08/04 MAT -970 -50,000,000.00 
07/01/04 06/08/04 .971 
06/04/04 06/03/04 SALE .980 -50,000,000.00 
06/04/04 06/03/04 980 
06/09/04 06/09/04 MAT -980 -49,500,000.00 
07/01/04 06/09/04 .981 
06/24/04 06/16/04 SALE .835 -19,411,000.00 
06/17/04 06/16/04 .836 
06/24/04 06/24/04 MAT 835 -13,000.00 
07/01/04 06/24/04 .796 
06/15/04 06/04/04 PURC -945 30,000,000.00 
06/04/04 06/04/04 -945 

06/15/04 MAT -945 -30,000,000.00 
07/01/04 06/15/04 .945 
06/15/04 06/04/04 PURC -980 30,000,000.00 
06/04/04 06/04/04 - 980 

06/15/04 MAT .980 -30,000,000.00 
07/01/04 06/15/04 . 980 
06/15/04 06/08/04 PURC -955 35,000,000.00 
06/10/04 06/08/04 .955 

06/15/04 MAT .955 -35,000,000.00 
07/01/04 06/15/04 -955 
06/15/04 06/09/04 PURC -955 30,000,000.00 
06/10/04 06/09/04 -955 

06/15/04 MAT -955 -30,000,000.00 
07/01/04 06/15/04 .955 
08/19/04 06/16/04 PURC 1.150 20,000,000.00 
06/17/04 06/16/04 1.152 
09/16/04 06/16/04 PURC 1.275 25,000,000.00 
06/17/04 06/16/04 1.279 


PREM / 


448 7 


BOOK VALUE 
(DISC) 


-24,940,597.22 


59,402.78 
-105,082.42 


=4'9,,;8:79:, 833... 3:3 


-50,000,000.00 


-49,845,500.00 


154,500.00 


-20,968,879.17 


M9 979: TO, 56K? 


49,970, 3161.21 


AS95957 6, 1B Gr, a Lil! 


231138... 89 


-49,470,355.00 


= 195 3'9'7 710412550 


£3:,95'7)..50 
a2, D9 0 


29 991, 3:37 750 


=8', 662.50 


=29;,991,.3:3'7.50 


29,991, 016:..67, 


=O 7, IOS io 3 


=2:9), 99AF, (01'6...64/ 


34, 9935500569 


=6.,,4: 99%, Sil! 
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281,250.00 
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@ rary / CO, U NET Y OF SAN ERAN ¢ TS CO 


MR. DANIEL DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
06/01/04 TO 06/30/04 RUN: 07/02/04 00:01:05 


SETTLEMENT DATE BASIS 
FUNDS: 000100, 009804 


INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
40195 FEDERAL NATL MTG ASSN 19 40 09/15/04 06/17/04 PURC 1.420 16,000,000.00 15,943,200.00 

06/17/04 06/17/04 1.425 -56,800.00 -15,943,200.00 
40196 UNITED STATES TREAS BI 19 99 06/24/04 06/16/04 PURC .835 19,411,000.00 19,408,154.75 
06/18/04 06/16/04 .660 -2,845.25 -19,408,154.75 
99 06/24/04 MAT .835 -19,411,000.00 -19,408,154.75 -2,845.25 
07/01/04 06/24/04 .660 19,411,000.00 
40197 TREASURY BILLS 19 40 08/19/04 06/22/04 PURC 1.125 20,000,000.00 19,963,750.00 
06/22/04 06/22/04 de 27 -36,250.00 -19,963,750.00 
40198 TREASURY BILLS 19 40 08/12/04 06/23/04 PURC 1.120 50,000,000.00 49,922,222.22 
06/23/04 06/23/04 Per22 Eig fur ead a Po dL) -49,922,222.22 
40199 TREASURY BILLS 19 40 08/19/04 06/23/04 PURC 1.150 12,000,000.00 11,978,150.00 
06/23/04 06/23/04 1.152 -21,850.00 -11,978,150.00 
40200 WFB CD 19 40 07/30/04 06/23/04 PURC 1.260 25,000,000.00 25,000,000.00 
06/23/04 06/23/04 1.260 -25,000,000.00 
40204 TREASURY BILLS 19 40 08/19/04 06/28/04 PURC 1.205 35,000,000.00 34,939,080.56 
06/29/04 06/28/04 1.207 -60,919.44 -34,939,080.56 
40205 BNY (92.89) 19 99 08/30/04 06/02/04 PURC 5.500 25,000,000.00 25,000,000.00 
07/01/04 06/02/04 5.500 -25,000,000.00 
99 06/02/04 SALE 5.500 -25,000,000.00 -25,000,000.00 -92.89 


07/01/04 06/02/04 5.500 25,000,092.89 


TAX a =] 


dake gia -—pen a ; g70 280s i 
ana > “6 Wik Th qs é iy Si *, rag 51 aa 2 FS. — ¢ - = 

: aah et 45 =. “i, oO 50% =< + <_~ 

Se Bee 
5 ° a4 rer sare @ 4 @i 3 
onTz yt arrz ¥< 1D. dos haiet Pe HL. . A = =e) ; - 
oe : : 
; . : : ee to% = 
- , oo —_ 7 a. s0 6a. $5" 44 Boe Wi ica <7 se ivy a € « ~ bs : 7 a 


e <n 
<a a y » : « abs 3 5Rt : J! : j @ nA ; 
a 7 e< ¢ at A 
= hl eis erg eh ‘ “4 
e i132" je pi 7 
ca ‘ eati t ta 4 u eo 7 "Tea # : ; 
#1 Fiza ¥ % © =F; - 
} he she 7 : b - : 
= f 7 
ay amine, “wy " ; r F G f] 7 ‘ 59 be 
= 1 5 be ~ 
zy , aia = rh ’ my i ruc - Seid See! 
™ . : ; a4 
- 5eee rt: , —_— ‘ : wee F , 
ij« » ; 
‘ 
v4 t 7 *,me 
fe ‘ * 4 
' a 32 
= > » o% 
od aa 
‘ 2 4 
+ i 
° 
. 
7 é 


* ACTIVE 
PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 1.381 
( 14) 
SALE 1.641 
( 5) 
INTR 17.0 
( 15) 
MAT .968 


PAR VALUE 


TRANSACTIONS * 


372 742 17,-0'0:0:; 


-169411000. 


-414924000. 


00 


00 


Get Y 7/ ClO-U LN Ty. OF SAN 
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ORIGINAL FACE 
VALUE 


BRAN CG ES €:O 


DANIEL DALY ANU 5i=) 505) 4. =" 45:4) “8017 
DETAIL TRANSACTION REPORT - FIXED INCOME 

06/01/04 TO 06/30/04 

REPORT GRAND TOTALS 

ASSETS 
PREMIUM/ AMORTIZATION/ 
BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
372,003,290.17 -407,709.83 


-169160000. 83 
-105,082.42 


-414661445.99 


250,999: 017 


-233,938.90 
-176,167.58 


=3'51),,248..45 


PAGE: 3 
RUN: 07/02/04 00:01:05 
(GAIN) / 
LOSS SETTLEMENT 


=3312;,003,,29.0'. 1.7 


-863.47 169,394,608.75 
194.45 


414,750,140.43 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


August 6, 2004 

The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and Ceunty of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past month, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 2,504,871 Earned Interest Yield 
Total Net Earnings $ 2,244,882 Pooled Funds 1.220 % 
Average Age of Portfolio 69 Days All Funds 1.220 % 


Total cost of the securities on hand July 31, 2004 was $2,162,255,119 with a market value of $2,167,738,265 
plus fixed assets accrued earnings of $853,976. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of July 31, 2004. These investments 
are in compliance with California Code and our statement of investment policy, and provide sufficient 
liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of July 2004, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on July 31, 2004. 

4. General journal detailing purchases, sales, and interest activities during the month of July 2004. 


DOCUMENTS DEF 


Treasurer AUG 1 0 2004 
Enc. SAN FRANCISCC 
cc: Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LIBRARY’ 


Ed Harrington, Controller (w/Enc.) 

Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. G. Kozitza 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNFS) 
Ce Part 
MR 


TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


POOR TF 0 i tO 
7/01/04 THROUGH 


ASSETS 
2,504, 560.84 
2,244,771.98 
2,165,785,916.32 
1.220 
2,162,155,118.66 
2), 163:572607:839...2 7 
i319 


68.62 


68.62 


GOV'T SECURITIES 


SAN 
ao IVS 


ALL FUNDS 


LIABILITIES 


-000 


- 000 


00 


-00 


FoR ANC; 2 S:C0 


554-44 8 7 


S Tih T FS’ T I 'e-s 
7/31/04 


ASSETS 
———S 310.00 
109,58 
100,000.00 
1...29:0 
100,000.00 
100,000.00 
L.369 


168.00 


168.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: 1 
08/02/04 08:53:08 
TOTAL 


2,504,870.84 
2,244,881.56 
2,165,885,916.32 
142/210 
2,162,255,118.66 
2,163,360, 839.27 
1.319 

N/A 

N/A 


122,0 


oe 


=a 


‘obi veyNRgesS Boor werne) 


fap Ge series Mant Beewers: - Pres yer vee es 


EVERSL LsGowe LPETO SASS Seer. ae E = 
yosives Girl —Mssurts sv rrmce: aS 
i Sh : t : pa: 


tee ig #52 * vs » My = oi Ei } = at | Ves ; 3 5°75 * ¥ ae: 


c=) oer SESETAE 9o We Seria 2 eee ae oa 


* 
be 
oa 
Ft 
in 


CAL “TY CrOUUeN TY. OF SAN PRAWN C*LIS2c: 0 
MR. DANTIEL DALY 4°15 >= 595 40="4 48° 7 PAGE: 1 
(SIRPT) INVESTMENT LN VoEsAN Tf O.R ¥ RUN: 08/03/04 07:18:51 
INVESTMENTS OUTSTANDING AS OF 7/31/04 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 34.11% (C) 1.059 1.062 99:.663 740,000,000.00 137;,5055, 826.13 
(Inv Type) 12 TREASURY NOTES 5.44% (C) 27449.-2.947 97.9815 120,000,000.00 117, 581;,,640'.63 
(Inv Type) 41 FNMA DISCOUNT NOTES 22-3.77:%: (EC) 121 2b 29 99). 8515 276,600,000.00 2164497 7,8 L008 77 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 6.83% (C) 1.2462 45,254 99.716 148,000,000.00 147,580,216.12 
(Inv Type) 44 FMC DISCOUNT NOTES 2..31%-4C) Ls2ay 2 327 ~99'78:0 50,000,000.00 49,890,055.56 
(Inv Type) 81 COMMERCIAL PAPER DISC 31.61% (C) Pe2Gl id. 294 99: 766 685,000,000.00 683:,3'99 569.45 
(Inv Type) 91 NEGOTIABLE C.D.'S 6.94% (C) 123107 | 3b.30:7 10:0 70100 150,000,000.00 150,000,000.00 
(Inv Type) 1010 PUBLIC TIME DEPOSIT - 00% (C) 153'50 .1.350 100.000 100,000.00 100,000.00 


REPORT TOTALS SSSe= sseeee= see aeeso sess ssassasSssssas Sessa aaeseesaesse= 
ASSETS FIXED 1e2722 1.302 99.657  2:,2'6:9,7010:,.000 00. 2) 5162 ,2554,118)..66 
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Coren Y/ C10, UNL ¥ OF SAN FRANC IS € 0 
M R DANIEL DALY AP Suro) 5: A= 4a 8h 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 07/31/04 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
40158 TREASURY BILLS 91:2:579590X2 a9 100 1.0400 50,000,000.00 4:9) 98'S :6'7'7 ./0'8 
05/11/04 08/12/04 40 000 1.0428 49,865,666.67 99.97135416667 
40198 TREASURY BILLS 912795QXK2 19, 100 1.1200 50,000,000.00 49,985,677.08 
06/23/04 08/12/04 40 OOO W217 4°9.,922,,222.22. 99.97135416667 
40151 TREASURY BILLS 912:7950Y¥0 19 100 - 9800 50,000,000.00 49,970,394.74 
05/05/04 08/19/04 43 000 - 9828 49.855, 72222 99294078947 368 
40152 TREASURY BILLS 912795QY0 9 100 - 9850 50,000,000.00 49,9'7-07 3:94.74 
05/05/04 08/19/04 40 000 49879 49,854,986 .112) 99.940789473.68 
40193 TREASURY BILLS 912795QY0 d9 100 1.1500 20,000,000.00 19), 988, 0 5:7'28:9 
06/16/04 08/19/04 40 000 1.1524 19,959,111.11 99.94078947368 
40197 TREASURY BILLS 912795QY0 d29) 100. 2.12250 20,000,000.00 19% 9:88), 157.89 
06/22/04 08/19/04 40 000 1.1270 19,963,750.00 99.94078947368 
40199 TREASURY BILLS 9127950Y0 9 100 1.1500 12,000,000.00 217 9'9'27-8:9 4.74 
06/23/04 08/19/04 40 OOO: 2.2522 11,978,150.00 99.94078947368 
40204 TREASURY BILLS 912795QY0 19 100 1.2050 35,000,000.00 347 979. 270% 32 
06/28/04 08/19/04 40 O00) << 2071 34,939,080.56 99.94078947368 
40055 TREASURY BILLS 912795047 19, 100 9550 28,000,000.00 274 9747-75962 
03/10/04 08/26/04 40 000 95:93 27,874,470.56 99.90985576923 
40097 TREASURY BILLS 912795Q27 19 100 9650 50,000,000.00 49,954,927.88 
04/08/04 08/26/04 40 000 - 9686 49, 812,361.11 ~ 99°5.9098'5576923 
40186 TREASURY BILLS 912795027 19 100 17:05:50 35,000,000.00 347-968; 449.52 
05/27/04 08/26/04 40 000 1.0578 34,906,661.81 99.90985576923 
40156 TREASURY BILLS 912795RA1 19 100 1.0800 25,000,000.00 24, 969;,,696..97 
05/10/04 09/02/04 40 000 1.0837 24,913,750.00 99.87878787879 
40130 TREASURY BILLS 912795RB9 19 100 1.0000 35,000,000.00 3145-9575 343 75 
04/16/04 09/09/04 40 000 1.0041 34,858,055.56 99.87812500000 
40157 TREASURY BILLS 912795RB9 19 100 1.1000 50,000,000.00 4:95 '93:95,0'62;):'5.0 
05/10/04 09/09/04 40 000 1.1041 49,813,611.11 99.87812500000 
40131 TREASURY BILLS 912795RE7 BS) 100 1.0150 35,000,000.00 34,946,476.06 
04/16/04 09/16/04 40 000 1.0194 34,849,018.75 99.84707446809 
40194 TREASURY BILLS 9T2795REC7 19 FOO! lh. 257'5,0 25,000,000.00 24,961,768.62 
06/16/04 09/16/04 40 000° 252792 24,918,541.67 99.84707446809 
40134 TREASURY BILLS 912795RD5 19 100 1.0200 40,000,000.00 39,926,388.89 
04/19/04 09/23/04 40 000 1.0246 39,822,066.67 99.81597222222 
40142 TREASURY BILLS 912795RD5 AS) 100 1.0800 50,000,000.00 497907729 8.67.11 
04/22/04 09/23/04 89 000 1.0850 49,769,000.00 99.81597222222 
40143 TREASURY BILLS 912795RD5 19 100 1.0800 50,000,000.00 4:9), 9:10°7,-98:6- 12 
04/22/04 09/23/04 89 000 1.0850 49'5,°769),,000':00 9:9),'89'5'97222229 
40135 TREASURY BILLS 912795RE3 19 100 1.0200 30,000,000.00 2:97,.93'55:45.0.;8'2 
04/19/04 09/30/04 40 000 1.0248 29,860,600.00 99.78483606557 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 34.10% (M) 1.0587 — 74.07.000,/000.00-— 73:97:29'0),927233 
1.0623 737,505,826.13 99.89336900000 
Re eh iets a ee ee eon aS Soa 
40051 T NOTE(99.31) 912828BC3 19 O00) ~~ 15'2'5:0 50,000,000.00 49,609,375.00 
03/08/04 06/30/05 40 000 1.1698 49,970,703.13 99.21875000000 


RUN: 
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CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


118,444.44 
SUNGARD 
60,666.67 
SUNGARD 
OF ipl tee 
SUNGARD 
£20) ,.3:8:8'°.89 
SUNGARD 
2:93:88. 8:9 
SUNGARD 
25,000.00 
SUNGARD 
145779'5'0'-20'0 
SUNGARD 
3:95.83) 294 
SUNGARD 
106,960.00 
SUNGARD 
15.4: ds -9'5 
SUNGARD 
6:77 695-83 
SUNGARD 
62; 250700 
SUNGARD 
104,027.77 
SUNGARD 
126,805.56 
SUNGARD 
105,588.19 
SUNGARD 
AOY 272) Srl, 
SUNGARD 
117,866.66 
SUNGARD 
151,500.00 
SUNGARD 
151,500.00 
SUNGARD 
88,400.00 
SUNGARD 


48,913.04 
SUNGARD 


' 


Lt, S165 5-97 
25 188.19 

= 53, OSw20 
=4" 7, 2:B10" 2:6 
= 3/4: 2onld 
=5:9 25 dt 
=2:015-<.2:6 
363.82 

=6 6:70). 94 
=12 (5652.28 
= 5 go Ore! 
=6,7:3'035503 
Sx: Weel oie ots} 
=i ras oy ee bof 
— 8, £3'0'-88 
2, 497278 
34444 
st2 co dah G9 
S27 DS 89 
ep ae Be ae its} 
os 7,215.76 
-108,018.30 
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Cor TY JC OFU- NID Y¥ OF SAN FRANC TS Co 
M R DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 07/31/04 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39282 T NOTE (95.24) 9128277F3 19 100 3.5000 50,000,000.00 50, 734,375.00 
05/15/02 11/15/06 87 000 4.5592 47,867,187.50 101.4687500000 
39819 T NOTE (98.23) 912828BG4 19 100 3.2500 20,000,000.00 19,850,000.00 
08/28/03 08/15/08 43 000 3.5334 19,743,750.00 99.25000000000 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 5.54% (M) 2.4487 120,000,000.00 120,193,750.00 
2.9465 117,581,640.63 100.1614580000 
40209 FEDERAL NATL MTG ASSN DISC N 313588A96 19 100 1.2200 35,000,000.00 34,991,493.06 
07/08/04 08/06/04 40 000 1.2212 34,965,602.78 99.97569444444 
40210 FEDERAL NATL MTG ASSN DISC N 313588B53 19 10.00 “522010 35,000,000.00 34,984,687.50 
07/08/04 08/10/04 40 000 1.2214 34,960,858.33 99.95625000000 
40182 FEDERAL NATL MTG ASSN DISC N 313588C52 19 100 1.1500 35,000,000.00 34,971,076.39 
05/21/04 08/18/04 40 000 1.1533 34,900,493.06 99.91736111111 
40229 FEDERAL NATL MTG ASSN DISC N 313588C52 19 100 1.3000 35,000,000.00 34,971,076.39 
07/29/04 08/18/04 40 000 1.3009 34,974,722.22 99.91736111111 
40212 FEDERAL NATL MTG ASSN DISC N 313588D44 19 100 1.2300 10,000,000.00 9,988,333.33 
07/15/04 08/25/04 45 000 1.2317 9,985,991.67 99.88333333333 
40226 FEDERAL NATL MTG ASSN DISC N 313588D44 19 100 1.3400 10,600,000.00 10,587, 633.33 
07/28/04 08/25/04 89 000 1.3414 10,588,952.44 99,88333333333 
40228 FEDERAL NATL MTG ASSN DISC N 313588D51 19 100 1.3500 -15,000,000.00 14,981,770.83 
07/28/04 08/26/04 87 000 1.3515 14,983,687.50 99.87847222222 
40233 FEDERAL NATL MTG ASSN DISC N 313588D51 19 100 1.3700 50,000,000.00 49,939,236.11 
07/30/04 08/26/04 40 000 1.3714 49,948,625.00 99.87847222222 
40207 FEDERAL NATL MTG ASSN DISC N 313588E27 19 100 1.1800 20,000,000.00 19/970: 833233 
07/07/04 08/31/04 43 000 1.1821 19,963,944.44 99.85416666667 
40234 FEDERAL NATL MTG ASSN DISC N 313588E27 19 100: J. 3°7i010 15,000,000.00 14,978,125.00 
07/30/04 08/31/04 40 000 1.3727 14,981,733.33 99.85416666667 
40195 FEDERAL NATL MTG ASSN DISC N 313588F91 19 100 1.4200 16,000,000.00 15,965,000.00 
06/17/04 09/15/04 40 000 1.4251 15,943,200.00 99.78125000000 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 12.75% (M) 1.2772 276,600,000.00 276,329,265.27 
1.2791 276,197,810.77 99.90212000000 
40211 FEDL HOME LOAN BK CONS DISC 313384B65 19 OO! <182.2:31010 10,000,000.00 9,996,277.78 
07/15/04 08/11/04 45 0.00) 15.2230 9,990,850.00 99.96277777778 
40220 FEDL HOME LOAN BK CONS DISC 313384C72 19 100 1.2800 8,000,000.00 Tj 9 94. 314 222 
07/26/04 08/20/04 43 000 1.4350 7,992,035.56 99.92927777778 
40227 FEDL HOME LOAN BK CONS DISC 313384D48 19 100 1.3600 15,000,000.00 14,986,600.00 
07/28/04 08/25/04 45 000 1.3614 14,984,133.33 99.91066666667 
40213 FEDL HOME LOAN BK CONS DISC 313384F95 19 100 1.3400 30,000,000.00 29,949,750.00 
07/15/04 09/15/04 F 40 000 1.3431 29,930,766.67 99.83250000000 
40225 FEDL HOME LOAN BK CONS DISC 313384F95 19 100 1.3500 35,000,000.00 34,941,375.00 
07/23/04 09/15/04 43 000 1.3527 34,929,125.00 939.83250000000 
40132 FEDERAL HOME LOAN DISC NOTES 313384H77 19 100 1.0700 50,000,000.00 49,890,194.44 
04/16/04 09/29/04 40 000 1.0753 49,753,305.56 99.78038888889 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
3:70 7923.91 
SUNGARD 
300,000.00 
SUNGARD 


28,466.66 
SUNGARD 
28,466.67 
SUNGARD 
80,500.00 
SUNGARD 
3, 791...6:7 
SUNGARD 
5, 808533 
SUNGARD 
1/578 -22'2 
SUNGARD 
272500700 
SUNGARD 
3,805 256 
SUNGARD 
16: 3:'8'85:8:9 
SUNGARD 
14S 6:7 
SUNGARD 
28,400.00 
SUNGARD 


5 UGde EL 
SUNGARD 
1 Oe ar7, 
SUNGARD 
2,266.67 
SUNGARD 
18),-983).3'3 
SUNGARD 
D5 3825510 
SUNGARD 
159), OLS rB9 
SUNGARD 


08/03/04 
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UNREALIZED GAIN 
UNREALIZED LOSS 


286.7187 <5.0 


106,250.00 
"2,973, 437.50 
-361,328.13 
-2,576.38 
-4,637.50 
-9,916.67 
-7,437.50 
-3,466.67 
-2,897.33 
-4,166.67 
-13,194.45 
-9,500.00 
-4,750.00 
-6,600.00 
ee ee eo 
-69,143.17 
-333.33 

395.19 

200.00 

00 

437.50 

=22), 125.00 
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INVEST 
NUMBER 


SUBTOTAL 


(RPTMKT) 


(Inv Type) 


DESCRIPTION 
PURCHASE MATURITY DATE 


M 


Gone? ¥/ GO UN T y 


R 


40208 FEDL HOME LLN MTG CORP DISC 


DANIEL 


OF 


DALY 


SAN 
4 


PUR A NPeCaL SE 30 


15) => 55) 4 =) 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/04 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 


BROK 


43 FEDERAL HOME LOAN DISC 6.82% 


313396E33 19 


07/07/04 09/01/04 40 
40214 FEDL HOME LLN MTG CORP DISC 313396F24 19 
07/15/04 09/08/04 43 
40215 FEDL HOME LLN MTG CORP DISC 313396H63 19 
07/15/04 09/28/04 43 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 2.30% 
40147 BOA CP 0660POH20 19 
05/04/04 08/02/04 40 
40148 BOA CP 0660POH61 19 
05/04/04 08/06/04 40 
40149 BOA CP 0660POH61 19 
05/04/04 08/06/04 40 
40218 BOA CP 0660POHG9 19 
07/23/04 08/16/04 40 
40219 BOA CP 0660POHG9 19 
07/23/04 08/16/04 40 
40171 BOA cP 0660POHH7 19 
05/18/04 08/17/04 40 
40172 BOA cP 0660POHH7 19 
05/18/04 08/17/04 40 
40173 BOA CP 0660POHH7 19 
05/18/04 08/17/04 40 
40222 BOA CP 0660POHQ7 19 
07/27/04 08/24/04 40 
40223 BOA CP 0660POHRS5 19 
07/27/04 08/25/04 40 
40224 BOA CP 0660POHS3 19 
07/27/04 08/26/04 40 
40174 BOA CP 0660POHW4 19 
05/18/04 08/30/04 40 
40206 BOA CP 0660P0I577 19 
07/01/04 09/07/04 40 
40231 BOA CP 0660POIT9 19 
07/29/04 09/27/04 40 
40230 BOA CP 0@60POTU6 19 
07/29/04 09/28/04 40 
40232 BOA CP 0660POTW2 19 
07/29/04 09/30/04 40 


FUND CPN RATE 


SAFE 


100 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


YTM TR 


1.3000 
1.53:0:26 
1.3300 
A 332e7/ 
1.5:3:910'0 


1..3'240 
a 2i69 


1.0800 
1.0829 
1.0800 
1.0831 
1.0800 
1.0831 
1%.3:3:0:0 
A333 152 
‘L...3:3'0:0 
1 332 
L..1500 
1.2534 
1..25:0:0 
1.1534 
1.1500 
10534 
1357.00 
L3'7.25 
137 OO 
103745 
1:..3:700 
Sar fal a oy 
1.1500 
1/1538 
1.4000 
1.4037 
1.4800 
1.4837 
1.4800 
48327. 
1.4800 
1.4838 


PAR/SHARES 
BOOK 


148,000,000.00 
147,580,216 .122 


30,000,000.00 
29'5/93'9,333493 
10,000,000.00 

9,979,680.56 
10,000,000.00 

9), 97:1 (04a i637) 
50,000,000.00 
4:9',/8.9:05/0'5'5:.-56 


35,000,000.00 
34,905,500.00 
50,000,000.00 
49,859,000.00 
50,000,000.00 
49,859,000.00 
50,000,000.00 
49,955,666.67 
50,000,000.00 
4:97,,9:5'5., 6616. .'6:7 
50,000,000.00 
49,854,652.78 
50,000,000.00 
4:9),854, 652). 78 
25,000,000.00 
24s, 9273: 2101.-3\9 
25,000,000.00 
21477 9313); 316A, AL. 
25,000,000.00 
ZA, 9127-409). 72 
25,000,000.00 
24,971, 458...3'3 
25,000,000.00 
24,916,944.44 
50,000,000.00 
49 BGR il iso 
50,000,000.00 
49,876,666.67 
50,000,000.00 
ANOS 4s, 6 dda. sled: 
50,000,000.00 
49,870,500.00 


4 8 7 


MARKET VALUE 
MARKET PRICE 


147, 758,539.44 
99.83685100000 


29), 965",.3'8.35.:3'3. 
99-8846 711191 

9,985,,855...5'6 
99.85855555556 

957.917 8), 4a ea 
9978427111410 
49,929,650.00 
99.85930000000 


3:4°,,9:9.87,'6:0'9),772 
99.99602777778 
49,990,069.44 
99.98013888889 
49,990,069.44 
99.98013888889 
49,970), 208°53:3 
99.94041666667 
49,970,208.33 
99.94041666667 
49F W687. 22 222 
99.93644444444 
49°, 96:8), 2:22: 22 
99.93644444444 
24 PIB Arle AeA 
99.93644444444 
ZA OTT, ESO 2 
99.90863888889 
24,976,166.67 
99.90466666667 
24, 9:75, £73764 
99.90069444444 
BA IT, 2 ONg39 
99.88480555556 
4'9;, 92'6,,;'51'3.:89 
99.85302777778 
A193 778/816), 19s .tOu/, 
99-173: 583333/3'3 
49,884,805.56 
995 76:96 waa 
49,875,000.00 
99.75000000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


2:7, 0183'5.3'3 
SUNGARD 
6,280.55 
SUNGARD 
6,563.89 
SUNGARD 


93,450.00 
SUNGARD 
13:3:, 5:0:0...010 
SUNGARD 
13-3:,;50.0"..00 
SUNGARD 
16,625.00 
SUNGARD 
16,625.00 
SUNGARD 
419, 791.66 
SUNGARD 
L1'9),27 92 i616 
SUNGARD 
59:,8:95'..83 
SUNGARD 
4,756.94 
SUNGARD 
4,756.94 
SUNGARD 
4,156.95 
SUNGARD 
59,895.84 
SUNGARD 
607 .2:7:7 -.78 
SUNGARD 
6,166 . 657 
SUNGARD 
6,166.67 
SUNGARD 
6,166.67 
SUNGARD 


08/03/04 


PAGE: 3 
O72. L853 


UNREALIZED GAIN 
UNREALIZED LOSS 


-340.28 
= 27, 4:3:0:.. 5:6 
=2),,43'0) 2516 
-2;, 083.34 
-2,083.34 
Gi Qai2igee 
WS OMA Ar) 
= Slee! 

9:58:33 

= 99972 9'9 
=104)17.'6:7 
=5;63/8'.. 819 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/04 
MAJOR SORT KEY IS ICC# 


Cererey=7/7 CuOnUeN ie y F 
MR DANIEL DALY 
(RPTMKT) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
A 40217 BOA CP 0660POKJ9 19 100 
07/20/04 10/18/04 40 000 

SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 31.56% (M) 
A 40179 BOA CD 06050GDD9 19 100 
05/18/04 08/24/04 40 000 
A 40221 WFB CD 9497P05Z8 19 100 
07/26/04 08/30/04 40 000 
A 40235 WFB CD 9497P06L8 19 100 
07/30/04 09/01/04 40 000 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 6.92% (M) 
A 40216 PUBLIC TIME DEPOSIT 19 100 
07/17/04 01/15/05 60 000 

SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT . 00% (M) 


GRAND TOTAL 


CPN RATE 


YTM TR 


1.1400 
1.1400 
1.3800 
1.3800 


PAR/SHARES 
BOOK 
25,000,000.00 
24,904,375.00 
685,000,000.00 
683:,399,569.45 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
150,000,000.00 
150,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2169700000.00 
2162255118 .66 


48 7 


MARKET VALUE 
MARKET PRICE 
24,918,750.00 
99.67500000000 
6847.23) ,,.2834.3:2 
99.88777900000 


4:9°,.989',897'. 22 
99.97979443734 
4:95.99: ,492 0521 
99.99498302038 
49,998,222.01 
99.99644401832 
149,985,610.74 
99.99040700000 


9195-23 9122 
9:9.23:9'222'22:2:2:2 
DONA I 22 
99.23922200000 


216:773:8:265.. 3:2 
99.90958500000 


RUN: 


08/03/04 


PAGE: 4 
O7 218353: 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


12',750...0.0 
SUNGARD 


118,750.00 
SUNGARD 
11,500.00 
SUNGARD 
3,888.89 
SUNGARD 


56)..25 
SUNGARD 


1,625.00 
9-622 011 
-3:67 770.85 
-107.102:.. 78 
=2), 0087.49 
STs 99 
00 
-147-3'39...26 
=16.0).°7:8 
00 
-760.78 

2:, 9927 102.64 


=61:4%. 0107). 
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(SIRPT) 


INVSMT 
NO. 


Cn od a do a a od do eo 
> 
jo) 
= 
foe} 
fon) 


SUBTOTAL 


A 40051 
A 39282 
A, 3:98:59 


SUBTOTAL 


40209 
40210 
40182 
40229 
40212 
40226 
40228 
40233 
40207 
40234 
40195 


PPP PrP PP YP pp 


SUBTOTAL 


A 4.0241 


DESCRIPT 


ION 


TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 


(Inv Typ 


T NOTE(99.31) 


e) 


T NOTE (95.24) 

T NOTE (98.23) 
(Inv Type) 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
(Inv Type) 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


CL TY /1C 10 UN TY 


MR 


912795QXK2 
912795Q0X2 
ST27:9' 5900 
912795Q0Y0 
92:2°795QOV0 
912795QY0 
912:795O0Y0 
912795QY0 
912795Q27 
912795Q27 
912795027 
912795RA1 
912795RB9 
912795RB9 
922795RC7 
9LZ2T79ISRC7 
912795RD5 
912795RD5 
912795RD5 
912795RE3 


11 TREASURY BILLS 


912828BC3 
9128277F3 
912828BG4 


12 TREASURY NOTES 


313588A96 
313588B53 
313588C52 
313588C52 
313588D44 
313588D44 
313588D51 
313588D51 
313588E27 
313588E27 
313588F91 


41 FNMA DISCOUNT NOTES 


FEDL HOME LOAN BK CONS D 313384B65 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


FUND 
NO. 


100 
100 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE 
(TICKER) DATE 

08/12/04 05/11/04 
08/12/04 06/23/04 
08/19/04 05/05/04 
08/19/04 05/05/04 
08/19/04 06/16/04 
08/19/04 06/22/04 
08/19/04 06/23/04 
08/19/04 06/28/04 
08/26/04 03/10/04 
08/26/04 04/08/04 
08/26/04 05/27/04 
09/02/04 05/10/04 
09/09/04 04/16/04 
09/09/04 05/10/04 
09/16/04 04/16/04 
09/16/04 06/16/04 
09/23/04 04/19/04 
09/23/04 04/22/04 
09/23/04 04/22/04 
09/30/04 04/19/04 

34.11%(C) 

06/30/05 03/08/04 
11/15/06 05/15/02 
08/15/08 08/28/03 


08/06/04 07/08/04 
08/10/04 07/08/04 
08/18/04 05/21/04 
08/18/04 07/29/04 
08/25/04 07/15/04 
08/25/04 07/28/04 
08/26/04 07/28/04 
08/26/04 07/30/04 
08/31/04 07/07/04 
08/31/04 07/30/04 
09/15/04 06/17/04 
DOE TSG) 
08/11/04 07/15/04 


448 7 


99.818 
99.826 
919 5:2 
919). 62'5 
9:9:.°73:3 
9:9\.:6:5:5 
99.594 
99..62'7 
99.569 
99.674 
99.555 
99.53'8 


99.941 
95.734 
98.719 


99.878 


AN FoR A NOC T5S2c.0 
415-55 4 
INVENTORY 
7/31/04 
SAF/ CUPN TRDNG 
PURP RATE YIELD 
000 1.040 1.043 
000 1.120 1.122 
000 980 983 
000 .985 988 
000 1.150 1.152 
000 2.125. 2.5127 
000 1.150 1.152 
000 1.205 1.207 
000 .955 .959 
000 965 .969 
000 1.055 1.058 
000 1.080 1.084 
000 1.000 1.004 
000 1.100 1.104 
000 1.015 1.019 
000 1.275 1.279 
000 1.020 1.025 
000 1.080 1.085 
000 1.080 1.085 
000 1.020 1.025 
1.059 1.062 
O00. 1.025 12270 
000 3.500 4.559 
000 3.250 3.533 
2.449 2.947 
000, - 1.220 2.22% 
000 4.220, 1.2211 
000 21.1250 ~1.253 
000 41.300 2;.3'02 
000; .1:.2310° “1.232 
000 1.340.342 
000 1.350 41,354 
000 2.370; 1.372 
000. 2.41810) abs 
O00w Ses 70l= sao 
000 1.420 1.425 
LaOeps aba) 
O00} Ake2210" a2 


RUN: 
PAR VALUE 
SHARES 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
20,000,000.00 
12,000,000.00 
35,000,000.00 
28,000,000.00 
50,000,000.00 
35,000,000.00 
25,000,000.00 
35,000,000.00 
50,000,000.00 
35,000,000.00 
25,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
740,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
120,000,000.00 
35,000,000.00 
35,000,000.00 
35,000,000.00 
35,000,000.00 
10,000,000.00 
10,600,000.00 
15,000,000.00 
50,000,000.00 
20,000,000.00 
15,000,000.00 
16,000,000.00 
276,600,000.00 
10,000,000.00 


08/03/04 


PAGE: 
O72 £8 


BOOK VALUE 


49, /8:1:3),/6a'1. 
34,849,018 
24,918,541 


3:9.,8:2:2 066: 
49,769,000. 
49.,°7'69),:0'010.. 
29,860,600. 


49, O10 ROB. 
Ao), 2863/2, Libis. 
194, -74:3),°7'5:0). 


345,29 6:5 6102. 
34,960,858. 
34,900,493. 
314, D145 722% 

OF 98'S 7, Foes 
1:0}, 58:8), 9'52:. 
45,983,,/687 . 
49,948,625. 
19,963,944. 
A 8d 73st. 
15,943,200. 


95,9910), 78510 


uf 
ply 


49,865,666. 
49,922 eaaere 
AO, 8 SDH Lae 
49,854,986. 
199/59), dele. 
19%) 9:'6)3%,7. 510". 
Aol ok 
3'44,°93'9;; O'8:0%. 
295,38 FAV ATO.: 
AD O21, SOs. 
34,906,661. 
24,913), 2750). 
345,858 ;,055:. 
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(SIRPT) 


INVSMT 
NO. 


40227 
40213 
40225 
40132 


PP PP PY 


SUBTOTAL 


A 40208 
A 40214 
AY (40275 


SUBTOTAL 


40147 
40148 
40149 
40218 
40219 
40171 
40172 
40173 
40222 
40223 
40224 
40174 
40206 
40231 
40230 
40232 
40217 


A ee a a eo a a od oo od od 


SUBTOTAL 


A 40179 
Re 402251: 
A 40235 


SUBTOTAL 


A 40216 


SUBTOTAL 


DESCRIPTION 

FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 


FEDERAL HOME LOAN 


(Inv Type) 


FEDL 

FEDL 

FEDL 

(Inv Type) 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
(Inv Type) 
BOA CD 
WFB CD 
WFB CD 
(Inv Type) 


PUBLIC TIME DEPOSIT 


(Inv Type) 


81 COMMERCIAL 


GCL TY / €.0 UN TY 


MR 


313384C72 
313384D48 
313384F95 
313384F95 
313384H77 


HOME LLN MTG CORP D 313396E33 
HOME LLN MTG CORP D 313396F24 
HOME LLN MTG CORP D 313396H63 


44 FMC DISCOUNT NOTES 


0660POH20 
0660POH61 
0660POH61 
0660POHG9 
0660POHG9 
0660POHH7 
0660POHH7 
0660POHH7 
0660POHQ7 
0660POHR5 
0660POHS3 
0660POHW4 
0660P0OJ77 
0660POJT9 
0660POJU6 
0660POIW2 
0660POKJ9 


PAPER DISC 


06050GDD9 
9497P05Z8 
9497P06L8 


91 NEGOTIABLE C.D.'S 


) 
1010 PUBLIC TIME DEPOSIT 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


43 FEDERAL HOME LOAN DISC NOTES 


100 
100 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 
100 


100 


OCF Ss 
DALY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE 


(TICKER) DATE 
08/20/04 07/26/04 
08/25/04 07/28/04 
09/15/04 07/15/04 
09/15/04 07/23/04 
09/29/04 04/16/04 
6.83% (C) 
09/01/04 07/07/04 
09/08/04 07/15/04 
09/28/04 07/15/04 
2.3 T2(C) 
08/02/04 05/04/04 
08/06/04 05/04/04 
08/06/04 05/04/04 
08/16/04 07/23/04 
08/16/04 07/23/04 
08/17/04 05/18/04 
08/17/04 05/18/04 
08/17/04 05/18/04 
08/24/04 07/27/04 
08/25/04 07/27/04 
08/26/04 07/27/04 
08/30/04 05/18/04 
09/07/04 07/01/04 
09/27/04 07/29/04 
09/28/04 07/29/04 
09/30/04 07/29/04 
10/18/04 07/20/04 
31.61% (C) 
08/24/04 05/18/04 
08/30/04 07/26/04 
09/01/04 07/30/04 
6.94% (C) 
01/15/05 07/17/04 
.00%(C) 


4487 


99.. FEL 
99). 911 
9'9...7:0'9 
99.709 
99.709 
9/9... 8:93 
99.890 
99.886 
99.668 
99657316 
99.753 


100.000 
100.000 
100.000 


AN FURAN Cer S*Cu0 

415-554 - 

i N VoCECN TO. RY 

7/31/04 
SAF/ CUPN TRDNG 
PURP RATE YIELD 
000 1.280 1.435 
000 1.360 1.361 
000 1.340 1.343 
000 1.350 1.353 
000 1.070 1.075 
12420 2254 
000 1.300 1.303 
000 1.330 1.333 
000 1.390 1.394 
1.324 1.327 
000 1.080 1.083 
000 1.080 1.083 
000 1.080 1.083 
000 1.330 1.331 
000 1.330 1.331 
000 1.150 1.153 
000 1.150 1.153 
000 1.150 1.153 
000° 1.370  2.3:71 
O00: L.B708 22372 
000 1.3°70 12.3472 
000 1.150 1.154 
000 1.400 1.404 
000 1.480 1.484 
000 1.480 1.484 
000 1.480 1.484 
000 1.530 1.536 
I QO A294 
O00! 2: 4Or a 
000 1318.0; -15. 31810 
000 1.400 1.400 
130.7 24.3107, 
000 1.350) 12350 
VAS Ono ade si50 


100.000 


RUN: 


PAR VALUE 
SHARES 
8,000,000.00 
15,000,000.00 
30,000,000.00 
35,000,000.00 
50,000,000.00 


30,000,000.00 
10,000,000.00 
10,000,000.00 


35,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 


100,000.00 


PAGE: 2 


08/03/04 07:18:51 


BOOK VALUE 


7,992,035 .56 
L4,.9'8:4.,13:3) 533 
29,930; 766.67 
3:477,929)-12'5...0:0 
49), 753), 30525:6 

147,580, 216)..12 
2:977,93'9),,. 3:33.33 

9, 9'7'9),.6:810)5 5:6 

9,972, 041.67 
4:9',.890,.05'5:..5:6 
34,905,500.00 
49,859,000.00 
49,859, 000.00 
49,955,666 .67 
49,955, 666.67 
49,854,,652.78 
49,854,652.78 
24, 9277320539 
24), 9:57:33, Jodejdek 
24, DU 2y SOS r te 
24,971, 458°. 3:3 
24,916,944.44 
4958675 dsl Ts 8 
49,876,666.67 
4:9 8.74 61-0 Ss. 
49,870,500.00 
24,904,375..00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
150,000,000.00 
100,000.00 
100,000.00 
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(SIRPT) 


INVSMT 
NO. 


DESCRIPTION 


Girt YY 7) CO UN TY. OF SAN 


MR DANIEL Di Ai Lap x: ay ol Oe De Oe ae 
INVESTMENT ZN, VEN TO. R Y 
INVESTMENTS OUTSTANDING AS OF 7/31/04 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
CUSIP NO. (TICKER) DATE PURP RATE YIELD 
ASSETS FIXED La2/k 1.3.02 
4 


FRANCISCO 


4487 


PAGE: 3 
RUN: 08/03/04 07:18:51 
PAR VALUE 
SHARES BOOK VALUE 


% 


” 


a2 ee 2 8-6 


Corel XY /eC OnU Na Ley, OF SAN FRANCISCO 
MR. DANTIEL DALY 4° 5. = (5) 5: 4 =94. 28 7 PAGE: al 
(SIRPT) INVESTMENT INVENTORY RUN: 08/03/04 07:18:51 
INVESTMENTS OUTSTANDING AS OF 7/31/04 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40216 PUBLIC TIME DEPOSIT 100 01/15/05 07/17/04 000 L..3:5.0 1.350 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 12.3:510 1.350 100.000 100,000.00 100,000.00 
REPORT TOTALS Beene seene= Seececs eaeeeseeesseeeees sesessessseenees= 
ASSETS FIXED 15,350 1.350 100.000 100,000.00 100,000.00 
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* ACTIVE TRANSACTIONS * 

INVSMT DESCRIPTION/POOL# BANK BROK 
NO. MEMO CASH DATE 
40003 TREASURY BILLS 19 40 
40004 TREASURY BILLS 19 40 
40005 TREASURY BILLS 1.9 40 
40007 TREASURY BILLS 19 40 
40038 TREASURY BILLS 19 40 
40047 TREASURY BILLS LS 89 
40054 TREASURY BILLS 19 40 
40093 TREASURY BILLS 19 40 
40096 BOA CP 19 40 
40098 FNMA DISCOUNT NOTES 19 87 
40103 BOA CP 19 40 
40104 BOA CP 1:9 40 
40106 WFB CD 19 40 
40145 TREASURY BILLS 1:9 40 
40150 BOA CP i) 40 
40159 BOA CP 19 40 
40166 WFB CD 19 40 
40167 WFB CD 19 40 
40170 BOA CP 19 40 
40177 WFB CD 19 40 
40178 BOA CD 19 40 
40180 FEDL HOME LLN MTG CORP 19 87 


DANIEL 


FUND: 


MATURITY 
/ENTRY 


07/01/04 
08/02/04 
07/08/04 
08/02/04 
07/22/04 
07/15/04 
07/29/04 
08/02/04 
07/22/04 
07/09/04 
07/29/04 
08/02/04 
07/15/04 
08/02/04 
07/29/04 
08/02/04 
07/27/04 
08/02/04 
07/07/04 
08/02/04 
07/23/04 
08/02/04 
07/23/04 
08/02/04 
07/15/04 
08/02/04 
07/29/04 
08/02/04 
07/29/04 
08/02/04 
07/29/04 
08/02/04 
07/26/04 
08/02/04 
07/30/04 
08/02/04 
07/30/04 
08/02/04 
07/08/04 
08/02/04 
07/30/04 
08/02/04 
07/27/04 
08/02/04 


OF SAN 


De Al TY 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/04 TO 07/31/04 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
07/01/04 MAT 920 -30,000,000.00 
07/01/04 923 
07/08/04 MAT 915 -20,000,000.00 
07/08/04 .918 
07/15/04 SALE -930 -31,000,000.00 
07/15/04 934 
07/29/04 MAT 945 -25,000,000.00 
07/29/04 .949 
07/09/04 SALE -945 -40,000,000.00 
07/09/04 .949 
07/29/04 MAT -955 -25,000,000.00 
07/29/04 .959 
07/15/04 MAT .930 -50,000,000.00 
07/15/04 .933 
07/29/04 MAT .955 -42,000,000.00 
07/29/04 .958 
07/27/04 MAT 1.040 -50,000,000.00 
07/27/04 1.043 
07/07/04 MAT 1.020 -25,000,000.00 
07/07/04 1.023 
07/23/04 MAT 1.040 -50,000,000.00 
07/23/04 1.043 
07/23/04 MAT 1.040 -50,000,000.00 
07/23/04 1.043 
07/15/04 MAT 1.030 -25,000,000.00 
07/15/04 1.030 
07/29/04 MAT -955 -30,000,000.00 
07/29/04 .957 
07/29/04 MAT 1.060 -50,000,000.00 
07/29/04 1.063 
07/29/04 MAT 1.080 -7,000,000.00 
07/29/04 1.083 
07/26/04 MAT 1.080 -50,000,000.00 
07/26/04 1.080 
07/30/04 MAT 1.080 -40,000,000.00 
07/30/04 1.080 
07/30/04 MAT 1.090 -25,000,000.00 
07/30/04 1.092 
07/08/04 MAT 1.050 -50,000,000.00 
07/08/04 1.050 
07/30/04 MAT 1.080 -25,000,000.00 
07/30/04 1.080 
07/27/04 MAT 1.000 -50,000,000.00 
07/27/04 1.002 


FRANCISCO 
4.4. 8-27] 


PREM / 


BOOK VALUE 
(DISC) 


=29),897;.266 :67 


=19,928;, 3:25.00 


-30,875,870.83 


124,129.17 


224 ,,894.,.343).75 


-39,844,600.00 


155,400.00 


-24,902,510.42 
-4'95:83'5, 958.233 
=415 8, 870% 83 
=4/97,83'8 5 222),.22 
=247.9367;250:.00 
-49,852,666.67 
= 49): 85:24, 660% 67 
-25,000,000.00 
29 D251. Oriole], 
=49 8747, 8:61:; dl 

=6,, 983.410: 00 
-50,000,000.00 
-40,000,000.00 
-24,944,743.06 
-50,000,000.00 
-25,000,000.00 


-49,901,388.89 


RUN: 


(INTEREST) 


AMORT/ (ACCRET) 


=1:02., 133°433 


=71,675.. 0.0 


=91:8', 523.034 


-105;,656,..2'5 


-141,750.00 


= 97, 489:. 5:8 


-164 041.67 


=128 129.17 


S164. 27 ds 18 


-63,750.00 


Sa p33. 3)3. 


= 427) 33333 


='6:517,8:0'5..:516 


=12, 420383 


= 2'577,23:81.'8:9 


=1'6:;,5 910 ./0/0 


-111,000.00 


-93,600.00 


='5'5),.2'5'16:..94 


=71:4,,3'7 5.010 


=5 4), 7 5000 


=9'8 7, 6d). al 


08/03/04 


PAGE: 
07:18 


1 
5:0) 


(GAIN) /LOSS 


SETTLEMENT 
30,000,000.00 
20,000,000.00 

5:72.64 
3.0:,,9'93', 8:21. .:53 
25,000,000.00 

288.89 
39,986, 067.12 
25,000,000.00 
50,000,000.00 
42,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
25,065,805.56 
30,000,000.00 
50,000,000.00 

7,000,000.00 
50,111,000.00 
40,093,600.00 
25,000,000.00 
50,074,375.00 
25,054,750.00 


50,000,000 
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* ACTIVE TRANSACTIONS * 


40181 


40185 


40187 


40200 


40206 


40207 


40208 


40209 


40210 


40211 


40212 


40213 


40214 


40215 


40217 


40218 


40219 


40220 


40221 


40222 


40223 


40224 


DESCRIPTION/ POOL# 
MEMO 


BOA CP 

TREASURY BILLS 

WFB CD 

WFB CD 

BOA CP 

FEDERAL NATL MTG ASSN 

FEDL HOME LLN MTG CORP 
FEDERAL NATL MTG ASSN 

FEDERAL NATL MTG ASSN 

FEDL HOME LOAN BK CONS 
FEDERAL NATL MTG ASSN 

FEDL HOME LOAN BK CONS 
FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
BOA CP 

BOA CP 

BOA CP 

FEDL HOME LOAN BK CONS 
WFB CD 

BOA CP 

BOA CP 


BOA CP 


CL Ya/ CeOeU Nery: 


MR 
BANK BROK 
CASH DATE 

a) 40 

Ale) 40 

19 40 

19 40 

19 40 

Lg 43 

19 40 

19 40 

19 40 

19 45 

19 45 

ne) 40 

19 43 

19 43 

19 40 

19 40 

19 40 

19 43 

19 40 

159) 40 

aly) 40 

19 40 


OF SAN FRAN € rs. Co 


DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/04 TO 07/31/04 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
07/02/04 07/02/04 MAT 1.030 -50,000,000.00 -49,844,069.44 
08/02/04 07/02/04 1.033 

07/22/04 07/22/04 MAT -895 -35,000,000.00 -34,950,402.08 
08/02/04 07/22/04 896 

07/30/04 07/30/04 MAT 1.120 -25,000,000.00 -25,000,000.00 
08/02/04 07/30/04 1.120 

07/30/04 07/30/04 MAT 1.260 -25,000,000.00 -25,000,000.00 
08/02/04 07/30/04 1.260 

09/07/04 07/01/04 PURC 1.400 50,000,000.00 49,867,777.78 
07/09/04 07/01/04 1.404 =3i25 29.0" 22 
08/31/04 07/07/04 PURC 1.180 20,000,000.00 19,963,944.44 
07/09/04 07/07/04 1.182 -36,055.56 
09/01/04 07/07/04 PURC 1.300 30,000,000.00 29,939,333.33 
07/09/04 07/07/04 1.303 -60,666.67 
08/06/04 07/08/04 PURC 1.220 35,000,000.00 34,965,602.78 
07/09/04 07/08/04 2 (221 -34,397.22 
08/10/04 07/08/04 PURC 1.220 35,000,000.00 34,960,858.33 
07/09/04 07/08/04 1221 -39,141.67 
08/11/04 07/15/04 PURC 1.220 10,000,000.00 9,990,850.00 
07/15/04 07/15/04 1, 220 -9,150.00 
08/25/04 07/15/04 PURC 1.230 10,000,000.00 9,985,991.67 
07/15/04 07/15/04 1.232 -14,008.33 
09/15/04 07/15/04 PURC 1.340 30,000,000.00 29,930,766.67 
07/15/04 07/15/04 1.343 -69,233.33 
09/08/04 07/15/04 PURC 1.330 10,000,000.00 9,979,680.56 
07/15/04 07/15/04 1.33'3 -20,319.44 
09/28/04 07/15/04 PURC 1.390 10,000,000.00 9,971,041.67 
07/15/04 07/15/04 1.394 -28,958.33 
10/18/04 07/20/04 PURC 1.530 25,000,000.00 24,904,375.00 
07/21/04 07/20/04 1.536 -95,625.00 
08/16/04 07/23/04 PURC 1.330 50,000,000.00 49,955,666.67 
07/27/04 07/23/04 53.34 -44,333.33 
08/16/04 07/23/04 PURC 1.330 50,000,000.00 49,955,666.67 
07/27/04 07/23/04 il pecke sl -44,333.33 
08/20/04 07/23/04 PURC 1.280 8,000,000.00 7,992,035.56 
07/27/04 07/26/04 1.435 -7,964.44 
08/30/04 07/19/04 PURC 1.380 50,000,000.00 50,000,000.00 
07/27/04 07/26/04 1.380 

08/24/04 07/27/04 PURC 1.370 25,000,000.00 24,973,361.11 
07/27/04 07/27/04 Tc Ya/al -26,638.89 
08/25/04 07/27/04 PURC 1.370 25,000,000.00 24,972,409.72 
07/27/04 07/27/04 Me Ouse -27,590.28 
08/26/04 07/27/04 PURC 1.370 25,000,000.00 24,971,458.33 
07/27/04 07/27/04 We OD -28,541.67 


RUN: 


(INTEREST) 


AMORT/ (ACCRET) 


=155,93:0:..56 


= 49F SO aoe 


+495 TA Tach 


= 3:24 3:7.5:800 


08/03/04 


PAGE: 
Ov7es Bes 


2 
50 


(GAIN) /LOSS 


SETTLEMENT 
50,000,000.00 
35,000,000.00 
25,049,777.78 
25,032,375.00 

-49,867,777.78 

-19,963,944.44 

=29;,/939,339.. 33 

-34,965,602.78 

-34, 960,858.33 
-9,990,850.00 
-9,985,991.67 

-29,930,766.67 
-9,979,680.56 
-9,971,041.67 

-24,904,375.00 

-49,955,666.67 

-49,955,666.67 
-7,992,035.56 

-50,000,000.00 

=24., 973), a6 nla 

-24,972,409.72 


=24,, 97; 458i. 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


40226 


40227 


40228 


40229 


40230 


40231 


40232 


40233 


40234 


40235 


DESCRIPTION/ POOL# 
MEMO 


FEDL HOME LOAN BK CONS 
FEDERAL NATL MTG ASSN 
FEDL HOME LOAN BK CONS 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
BOA CP 

BOA CP 

BOA CP 

FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


WFB CD 


Gr TY / 6 OvU_N “Py 


M 


BANK 
CASH 


19 


19 


19 


19 


19 


V9 


19 


19 


19 


19 


al) 


R 


BROK 
DATE 


43 


89 


45 


87 


40 


40 


40 


40 


40 


40 


40 


OF SAN FRANCISCO 
DANIEL D Arh. Y 415-554-448: 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/04 TO 07/31/04 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
09/15/04 07/23/04 PURC 1.350 35,000,000.00 34,929,125.00 
07/27/04 07/23/04 1.353 -70,875.00 
08/25/04 07/28/04 PURC 1.340 10,600,000.00 10,588,952.44 
07/30/04 07/28/04 1.341 -11,047.56 
08/25/04 07/28/04 PURC 1.360 15,000,000.00 14,984,133.33 
07/30/04 07/28/04 1.361 -15,866.67 
08/26/04 07/28/04 PURC 1.350 15,000,000.00 14,983,687.50 
07/30/04 07/28/04 1.351 -16,312.50 
08/18/04 07/29/04 PURC 1.300 35,000,000.00 34,974,722.22 
07/30/04 07/29/04 1.301 -25,277.78 
09/28/04 07/29/04 PURC 1.480 50,000,000.00 49,874,611.11 
07/30/04 07/29/04 1.484 -125,388.89 
09/27/04 07/29/04 PURC 1.480 50,000,000.00 49,876,666.67 
07/30/04 07/29/04 1.484 -123,333.33 
09/30/04 07/29/04 PURC 1.480 50,000,000.00 49,870,500.00 
07/30/04 07/29/04 1.484 -129,500.00 
08/26/04 07/30/04 PURC 1.370 50,000,000.00 49,948,625.00 
07/30/04 07/30/04 1.371 -51,375.00 
08/31/04 07/30/04 PURC 1.370 15,000,000.00 14,981,733.33 
07/30/04 07/30/04 Te72 -18,266.67 
09/01/04 07/30/04 PURC 1.400 50,000,000.00 50,000,000.00 
07/30/04 07/30/04 1.400 


08/03/04 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 3 
O7 218350 


(GAIN) /LOSS 
SETTLEMENT 


=3'4,,,929),, 225.00 
-10),-588 952.44 
-14,.984 133.33 
#14983, 68:7 ..50 
=a SIVA. P22. .-2i2 
=4:95, 8574-7641 . Tet 
~49,876,666.67 
-49,870,500.00 
-49,948,625.00 
Slay, OBIS 13 3253)3 


-50,000,000.00 
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* ACTIVE TRANSACTIONS * 


PAR 

TYPE/ WEIGHTED 

TXN# YIELD 

PURC 1.368 
( 29) 

SALE 942 
( 2) 

MAT 1.024 


PAR VALUE 


873,600,000. 
-71,000,000. 


-854000000. 


Ger TY /- CeO UN TY, OF SAN PeR ANC LSC" oO 
=5) (5) 34) =a at By 7 


MR DANIEL DALY 415 
DETAIL TRANSACTION REPORT - FI 
07/01/04 TO 07/31/04 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ 
VALUE BOOK VALUE (DISCOUNT) 


00 


00 


00 


872:4293.,5 76:89 =1'7.3:06,,423) «11 
-70,720,470.83 27:9, 52:95 17 


-852236534.31 


XED INCOME 


AMORTIZATION/ 
(ACCRETION) 


(INTEREST) 


=2:16:0:52'73. 034 


=2,245;, 149 .03 


PAGE: 4 


RUN: 08/03/04 07:18:50 


864.53 


=8:72),.2:93 7576...89 
70,979,882.64 


8:5:2,,,728),.21:7 65 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


40216 


DESCRIPTION/ POOL# 


MEMO 
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Crt yY 7/6 0 UN TY (e) 
DANIEL DA 
DETAIL TRANSACTION REPORT - 
07/31/04 


MR 


BANK BROK 
CASH DATE 


PUBLIC TIME DEPOSIT 


PUBLIC TIME DEPOSIT 


—— 


BB) 
07/15/04 
60 


19 60 


FUND: 


MATURITY 
/ENTRY 


07/17/04 
08/02/04 


08/02/04 
01/15/05 
07/21/04 


07/01/04 
SETTLEME 
100 


TRADE/ 
SETTLE 


07/15/04 
07/15/04 
07/17/04 
07/17/04 
07/17/04 
07/17/04 


F 
Ly, ¥ 


TO 


NT DATE BASIS 


s 


AN 


BUR APN Cots 


4S 6-5. 5. 4. se 


FIXED INCOME 


POOLED FUNDS 


TXN COUPON 


TYP YIELD 
INTR. 21.200 
1.200 
MAT 1.200 
1.200 
PURC 1.350 
1.350 


PAR VALUE 


ORIGINAL FACE 


-100,000.00 


100,000.00 


€ 0 
448 7 
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RUN: 08/03/04 07:18:50 


BOOK VALUE (INTEREST) 
PREM / (DISC) AMORT/(ACCRET) 


-100,000.00 6.67 


100,000.00 


(GAIN) /LOSS 
SETTLEMENT 


31035.3:3 
100,006.67 


-100,000.00 
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Gr LAYS eC OU NGTeY O55: SAN FRANCISCO 


MR. DAN TZIEL D A Ly Y¥ 4005 S'S. bias = 4.4) B47 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
07/01/04 TO 07/31/04 RUN: 08/03/04 07:18:50 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
PURC 2.350 100,000.00 100,000.00 -100,000.00 
( 1) 
INTR We ZiO:0 = 3103 +313: 


MAT 1.200 -100,000.00 -100,000.00 =6:56,7 100,006.67 
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Office of the Treasurer 


and Tax Collector 

City and County of San Francisco 

City Hall, Room 140 

#1 Dr. Carlton B. Goodlett Place, San Francisco,CA 94102 


JAY BANFIELD, Chief Assistant Treasurer 
Phone: (415) 554-5260 


September 6, 2004 

The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past two months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 5,908,833 Earned Interest Yield 
Total Net Earnings $ 4,950,905 Pooled Funds 1.359% 
Average Age of Portfolio 49 Days All Funds 1.359% 


Total cost of the securities on hand August 31, 2004 was $2,100,766,204 with a market value of $2,106,020,956 
plus fixed assets accrued earnings of $772,357. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of August 31, 2004. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of August 2004, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on August 31, 2004. 

4. General journal detailing purchases, sales, and interest activities during the month of 


August 2004. 
Very truly yours, 
DOCUMENTS DEPT 
Jay Banfield SEP -— 3 7nn4 
Chief Assistant Treasurer _ “hens 
Ene. SAN FRANCISCO 
cc: Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LIBRARY 


Ed Harrington, Controller (w/Enc.) 

Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIll Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. G. Kozitza 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 


TOTAL NET EARNINGS THIS PERIOD: 


AVERAGE DAILY PORTFOLIO BALANCE: 


EARNED INCOME YIELD THIS PERIOD: 


END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 


WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


A 


Yo G/ Ce OU NTs Y. 

DANIEL DA 

PORTFOLI 
8/01/04 


OF OE SAN F 
tie 4 415 


ANCISCO 
5 5 4 4 4 8 


O Se PA el Sr Le CS 


THROUGH 8/31/04 


ALL FUNDS 


~------- GOV'T SECURITIES -------- 


ASSETS 
3,403, 962.12 
2,105; 906.72 
2, 422,583,,356..03 
i 501 
2,100,666,203.67 
2, LOL; 7665 125.18 
1.467 


48.84 


48.84 


LIABILITIES 


.000 


.00 


200 


.000 


.00 


.00 


RUN: 


~--------- TIME DEPOSITS --------- 


ASSETS 
116225 
100,000.00 
b. 369 
100,000.00 
100,000.00 
1; 3:69 
137.00 


13/7 20:0 


LIABILITIES 


N/A 


N/A 


PAGE: i 


09/01/04 07:48:27 


3,403,962.12 

2; 1016022597 

2, 122%, 683, 3:56..03 
PS50L 

2, -LO0;) 166,203.67 
27, LOW 8616, -L2 5.518 
1.467 

N/A 

N/A 
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CLT Ye /- CsO Uy Nar Y OF SAN FRAN 'C.I S.€ 0 
MR. D°AIN®L Ee i DALY Beis 5205) 554 = 34 4 BS 7. PAGE; 1 
(SIRPT) INVESTMENT INVENTORY RUN: 09/02/04 00:00:12 
INVESTMENTS OUTSTANDING AS OF 8/31/04 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 48.21%(C) 1,284° 1.287 99..788. 1,015,000,.000..00° 1,012,845 431 791 
(Inv Type) 12 TREASURY NOTES 4.66%(C) 24287 ~ 72)..828 =9°7./83'8 100,000,000.00 97,837,890.63 
(Inv Type) 41 FNMA DISCOUNT NOTES 4.07%(C) 1675" 2.686) 99.373 86,000,000.00 85,460,701.67 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 10.21%(C) 12335 22.338 99778 215,000,000.00 214,521, 947 223 
(Inv Type) 44 FMC DISCOUNT NOTES 2.37%(C) LesZa L327. 99...780 50,000,000.00 49,890,055.56 
(Inv Type) 81 COMMERCIAL PAPER DISC LS). 49S eC) 13492 71.495 °99'.768 383,000,000.00 382,110; 17:6..67 
(Inv Type) 91 NEGOTIABLE C.D.'S 12 .28%(C) 15518 1.5128 100.000 258,000,000.00 258,000,000.00 
(Inv Type) 1010 PUBLIC TIME DEPOSIT -00%(C) 1.350 1.350 100.000 100,000.00 100,000.00 


REPORT TOTALS =—SS SS SS SS a SS SS SS 
ASSETS FIXED 13419. 1.447 99.699 -2,1207,100,000.00- -2, 700,766); 203...67 


(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
40156 TREASURY BILLS 
05/10/04 09/02/04 
40130 TREASURY BILLS 
04/16/04 09/09/04 
40157 TREASURY BILLS 
05/10/04 09/09/04 
40131 TREASURY BILLS 
04/16/04 09/16/04 
40194 TREASURY BILLS 
06/16/04 09/16/04 
40250 TREASURY BILLS 
08/19/04 09/16/04 
40251 TREASURY BILLS 
08/19/04 09/16/04 
40252 TREASURY BILLS 
08/19/04 09/16/04 
40253 TREASURY BILLS 
08/19/04 09/16/04 
40254 TREASURY BILLS 
08/19/04 09/16/04 
40281 TREASURY BILLS 
08/31/04 09/16/04 
40282 TREASURY BILLS 
08/31/04 09/16/04 
40283 TREASURY BILLS 
08/31/04 09/16/04 
40284 TREASURY BILLS 
08/31/04 09/16/04 
40285 TREASURY BILLS 
08/31/04 09/16/04 
40286 TREASURY BILLS 
08/31/04 09/16/04 
40287 TREASURY BILLS 
08/31/04 09/16/04 
40288 TREASURY BILLS 
08/31/04 09/16/04 
40134 TREASURY BILLS 
04/19/04 09/23/04 
40142 TREASURY BILLS 
04/22/04 09/23/04 
40143 TREASURY BILLS 
04/22/04 09/23/04 
40135 TREASURY BILLS 
04/19/04 09/30/04 
40237 UNITED STATES TREAS BILLS 
08/05/04 02/03/05 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 


Cal 


M 


tens Gee foal es 


OU IN TY OF SAN RANCISCO 
DANIEL DALY Al 5 = .5 5 4 = 44-87 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 08/31/04 
MAJOR SORT KEY IS ICC# 
CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
BROK SAFE YTM TR BOOK MARKET PRICE 
912795RA1 19 100 1.0800 25,000,000.00 25,000,000.00 
40 000 1.0837 24,913,750.00 100.0000000000 
912795RB9I 19 100 1.0000 35,000,000.00 34,989,062.50 
40 000 1.0041 34,858,055.56 99.96875000000 
912795RB9 19 100 1.1000 50,000,000.00 49,984,375.00 
40 000 1.1041 49,813,611.11 99.96875000000 
912795RC7 19 100: 2.04510 35,000,000.00 34,978, 1:2'5:. 00 
40 000 1.0194 34,849,018.75 99.93750000000 
912795RC7 IL 10.0).- 022750 25,000,000.00 24,9847 3:°75°..00 
40 000 1.2792 24,918,541.67 99.93750000000 
912795RC7 19 100 1.3800 50,000,000.00 49),9'6'8.,.7:5.0.. 0:0 
40 000 1.3815 49,946,333.33 99.93750000000 
912795RC7 Ig 100 1.3800 50,000,000.00 49,968,750.00 
40 000 1.3815 49,946,333.33 99.93750000000 
912795RC7 19 100 1.3800 50,000,000.00 49,968,750.00 
40 000° 1.53:815 49,946,333.33 99.93750000000 
912795RC7 19 100 1.3800 50,000,000.00 49,968,750.00 
40 000° | 2.3825 49,946,333.33 99.93750000000 
912795RC7 19 100 1.3800 50,000,000.00 49,968,750.00 
40 000 1.3815 49,946,333.33 99.93750000000 
912795RC7 19 100 1.3800 50,000,000.00 49,968,750.00 
43 000 1.3808 49,969,333.33 99.93750000000 
9127 95RE7 19 100 1.3800 50,000,000.00 49,968,750.00 
43 000 1.3808 49,969,333.33 99.93750000000 
9L2795RE7 ABS) 100 1.3800 50,000,000.00 49,968,750.00 
43 000 1.3808 49,969,333.33 99.93750000000 
9L27 95 RECT 19 100 1.3800 50,000,000.00 49,968,750.00 
43 000 1.3808 49,969,333.33 99.93750000000 
9127 95RC7 19 100 1.3800 50,000,000.00 49,968,750.00 
43 000 1.3808 49, 969,333.33 99-93750000000 
91.27 95RC7 19 100 1.3800 50,000,000.00 49,968,750.00 
43 000 1.3808 49°7,°9697,333233 — 997 9375000100'00 
912795RC7 9 100 1.3800 50,000,000.00 49,968,750.00 
43 000 1.3808 49,969,333.33 99.93750000000 
9127:95RC7 19 100 1.3800 50,000,000.00 49,968,750.00 
43 000 1.3808 49,969,,.333.33  919'..93'750000000 
912795RD5 19 100 1.0200 40,000,000.00 39,962,500.00 
40 000 1.0246 39,822,066.67 99.90625000000 
912795RD5 19 100 1.0800 50,000,000.00 4°9:, 99:35, 12'5;..00 
89 000 1.0850 49,769,000.00 99.90625000000 
912795RD5 a) 100 1.0800 50,000,000.00 4:9),/953),125'.00 
89 000 1.0850 49,769,000.00 99.90625000000 
912795RE3 19 100 1.0200 30,000,000.00 29,962,500.00 
40 000 1.0248 29,860,600.00 99.87500000000 
9UZTISRYY 159 1O0= — 2-36:91010 25,000,000.00 24,812,500.00 
40 O00) Si 72:2 24,785,454.86 99.25000000000 
48.16% (M) 1.2840 1015000000.00 1014173437.50 
de 28.67, 1012845431.91 99.91856500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


85,,5:0.0' 1010 
SUNGARD 
134,166.66 
SUNGARD 
174,166.67 
SUNGARD 
13:6, LTS 1-7 
SUNGARD 
685.177 = 08 
SUNGARD 
24, 94.6.'6:7 
SUNGARD 
24,916..67 
SUNGARD 
2:4), 9165697 
SUNGARD 
24, 91:6...67 
SUNGARD 
24,916.67 
SUNGARD 
1,,916..67 
SUNGARD 

1, 926: 267 
SUNGARD 

Ie D165. 60! 
SUNGARD 

17 96267 
SUNGARD 
IO 66N7 
SUNGARD 

1 Os Or6i7/ 
SUNGARD 

dp DAO O¥/, 
SUNGARD 

ile AUCie I Sh/ 
SUNGARD 
153,000.00 
SUNGARD 
198,000.00 
SUNGARD 
198,000.00 
SUNGARD 
114,750.00 
SUNGARD 

Sil 82 Br ak3. 
SUNGARD 


09/02/04 


PAGE: 1 
00:00:15 


UNREALIZED GAIN 
UNREALIZED LOSS 


750.00 


Si pl SOm di 
= 31,402" 78 
=f 4 OD, 5. 9:2 
=2),343475 
-2,500.00 
=i 910071010 
=27,5'010. 010 
=2-;.0\0:0;, 010 
-2,500.00 
=2. 42:00:00 
-2,500.00 
-2,500.00 
=2);9:010;..0'0 
-2,500.00 
-2,500.00 
=2, 9000/0 
-2,500.00 
=12'7 0:6: 6). 677, 
=137;,87'5 010 


=137, 8751.00 


750.00 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/04 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


Cal Vie / 2630, USN Tow OF 
M R DANIEL D AL ¥ 
(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
A 40051 T NOTE(99.31) 912828BC3 9 100 
03/08/04 06/30/05 40 000 
A. - 39282 T “NOTE “(95..2/4)) 9128277F3 19 100 
05/15/02 11/15/06 87 000 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 4.78% (M) 
A 40195 FEDERAL NATL MTG ASSN DISC N 313588F91 19 100 
06/17/04 09/15/04 40 000 
A 40266 FEDERAL NATL MTG ASSN DISC N 313588L37 19 100 
08/27/04 10/19/04 40 000 
A 40247 FEDERAL NATL MTG ASSN DISC N 313589BR3 9 100 
08/16/04 02/09/05 40 000 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 4.06% (M) 
A 40248 FEDL HOME LOAN BK CONS DISC 313384E96 19 100 
08/17/04 09/07/04 87 000 
A 40249 FEDL HOME LOAN BK CONS DISC 313384F46 1.9 100 
08/17/04 09/10/04 87 000 
A 40213 FEDL HOME LOAN BK CONS DISC 313384F95 19 100 
07/15/04 09/15/04 40 000 
A 40225 FEDL HOME LOAN BK CONS DISC 313384F95 AS9) 100 
07/23/04 09/15/04 43 000 
A 40132 FEDERAL HOME LOAN DISC NOTES 313384H77 19 100 
04/16/04 09/29/04 40 000 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 10.20%(M) 
A 40208 FEDL HOME LLN MTG CORP DISC 313396533 19) 100 
07/07/04 09/01/04 40 000 
A 40214 FEDL HOME LLN MTG CORP DISC 313396F24 159 100 
07/15/04 09/08/04 43 000 
A 40215 FEDL HOME LLN MTG CORP DISC 313396H63 19 100 
07/15/04 09/28/04 43 000 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 2.37% (M) 
A 40206 BOA CP 0660P0I377 19 100 
07/01/04 09/07/04 40 000 


YTM TR 


2.8281 


1.4600 
1.4612 
1.4600 
1.4614 
1.3400 
1.53431. 
1.3500 
1.35247 


1.33149 
1 3377:6 


1.3000 
1.3026 
1.3300 


PAR/ SHARES 
BOOK 
50,000,000.00 
49,970,703.13 
50,000,000.00 
47,867,187.50 
100,000,000.00 
97, 837,890.63 
16,000,000.00 
15,943,200.00 
21,000,000.00 
20,951,151.67 
49,000,000.00 
48,566,350.00 
86,000,000.00 
85,460,701.67 
50,000,000.00 
49,957,416.67 
50,000,000.00 
49,951, 333.33 
30,000,000.00 
29,930,766.67 
35,000,000.00 
34,929,125.00 
50,000, 000.00 
49,753,305.56 
215,000,000.00 
214,,521,947-23 
30,000,000.00 
29,939, 333.33 
10,000,000.00 
9,979, 680.56 
10,000,000.00 
9,971,041.67 


50,000,000.00 
49,890,055.56 


50,000,000.00 
49,867,777.78 


i SiC 
448 7 


Oo 


MARKET VALUE 
MARKET PRICE 


49,687,500.00 
99.37500000000 
5101718 5 2 9%5,0'0 
102.1562500000 
100,765,625.00 
100.7656250000 


154,989), LT. 4: 
99.93194444444 
20,951,000.00 
99.76666666667 
48,601,167.22 
99..18605555556 
85.,.541,,.2528 . 33 
99.46660300000 


49,987,416.67 
99 97483333333 
49,981,125.00 
99.96225000000 
239-5982, 73'83:.33 
99 FAQ TIALS 
34,979,447 .22 
99.94127777778 
49,941,277.78 
99.88255555556 
214,871,650.00 
99.94030200000 


30,000,000.00 
100.0000000000 
9i, 9971 0.63:.489 
99.97063888889 
97/'9'8:87,.637/5:.20'0 
99.88675000000 
49,985,738.89 
99.97147800000 


49,986,916.67 
999 88S 33se83. 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


96; 29:7 5:5 
SUNGARD 
518734239 
SUNGARD 


47,964.44 
SUNGARD 
4,608.33 
SUNGARD 
39,200.00 
SUNGARD 


30,416.66 
SUNGARD 
30,416.67 
SUNGARD 
53,600.00 
SUNGARD 
52,500.00 
SUNGARD 
2019, 0/8333 
SUNGARD 


60,666.67 
SUNGARD 
UT al Big 
SUNGARD 
1852513339233 
SUNGARD 


T2055 5)5 
SUNGARD 


09/02/04 
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UNREALIZED GAIN 
UNREALIZED LOSS 


- 283,203.13 
47210,0395 50 
3,210,937.50 

-283,203.13 

-2,053.33 
-4,760.00 
-4,382.78 
00 
-11,196.11 
-416.66 
-625.00 
-1,983.34 
<2, 197 78 
=17, ae. 
00 
-22,313.89 
00 
-350.00 
-900.00 
00 
-1,250.00 
-1,416.66 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/04 


Gimy/ ¢ oO uN T ¥ OFF 
MR DANIEL D Aye Y 
(RPTMKT) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
40238 BOA CP 0660POJM4 1:9) 100 
08/06/04 09/21/04 40 000 
40239 BOA CP 0660POUM4 159 100 
08/06/04 09/21/04 40 000 
40258 BOA CP 0660P0JQ7 age) 100 
08/24/04 09/24/04 40 000 
40231 BOA CP 0660POJUTI 139 100 
07/29/04 09/27/04 40 000 
40230 BOA CP 0660POJU6 19 100 
07/29/04 09/28/04 40 000 
40232 BOA CP 0660POUW2 19 100 
07/29/04 09/30/04 40 000 
40270 US BANK CP 91160AK50 19 100 
08/27/04 10/05/04 44 000 
40217 BOA CP 0660POKJ9 19 100 
07/20/04 10/18/04 40 000 

SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 18.17% (M) 
40235 WFB CD 9497P06L8 19 100 
07/30/04 09/01/04 40 000 
40255 WFB CD 9497 POU23 19 100 
08/19/04 09/28/04 40 000 
40256 WFB CD 9497P0U23 19 100 
08/19/04 09/28/04 40 000 
40260 WFB CD 9497P1AY5 1:9 100 
08/25/04 09/28/04 40 000 
40257 WFB CD 9497P0338 19 100 
08/19/04 09/29/04 40 000 
40259 WFB CD 9497P1AG4 1g 100 
08/24/04 10/05/04 40 000 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 12.25% (M) 
40216 PUBLIC TIME DEPOSIT 19 100 
07/17/04 01/15/05 60 000 

SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT .00% (M) 


CPN RATE 
YTM TR 


1.5300 


1.4000 
1.4000 
1.5300 
1 3:53:00 
1.5300 
1.5300 
1.5500 
1.5500 
1.5300 
15.9:3'0)0 
1.5800 
1.5800 


1. 5:18:0 


1.3500 


1.3500 


MAJOR SORT KEY IS ICC# 


PAR/ SHARES 
BOOK 
50,000,000.00 
49),.903;,527..78 
50,000,000.00 
49,903,527 278 
20,000,000.00 
1.9 9:73), 822)52:2 
50,000,000.00 
49,876,666.67 
50,000,000.00 
49°,874,611.11 
50,000,000.00 
49,870,500.00 
38,000,000.00 
37, 93:9;,.3:68,..33 
25,000,000.00 
24,904,375.00 
383,000,000.00 
382,110,176.67 


50,000,000.00 
50,000,000.00 
13,000,000.00 
13,000,000.00 
50,000,000.00 
50,000,000.00 
45,000,000.00 
45,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
258,000,000.00 
258,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


LS. :C.:0 


4 8: 7 


MARKET VALUE 
MARKET PRICE 
49,956 ,3:88'..89 
99.91277777778 
49 ,956;388'.89 
99E ILA TIAA ee 
19, 9'79,,93'8..89 
99.89969444444 
49,943,305.56 
99.88661111111 
49,941,125.00 
99.88225000000 
49,936,763. 89 
99 87392777778 
37,943,654.44 
99. 85172222222 
24,948,756.94 
99. 7195S 02777778 
31827 5:9'3:,.23.9)0 17 
99.89379600000 


49), 9997 749 4:7 
99.99943893852 
12,999,284. 86 
99.99449893466 
49997249 sA7 
99.99449893466 
AAT 9987237 s13 
99.99608383641 
495,997 151.236 
99.99430272094 
4:9:;:999;, 0105...43 
99 .99801085965 
257, 990,648.32 
99.99637500000 


9:9°,3:3:8).(89 
99 .33888888889 
9:97 3318e.69 
99.33888900000 


RUN: 
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CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
54,527.78 
SUNGARD 
547527.. 78 
SUNGARD 
6,755.56 
SUNGARD 
69,888.89 
SUNGARD 
69,888.89 
SUNGARD 
69,888.89 
SUNGARD 
85.286 11 
SUNGARD 
45,687.50 
SUNGARD 


64,166.67 
SUNGARD 
Uy LBi2...510 
SUNGARD 
27,625.00 
SUNGARD 
135 962°.. 50 
SUNGARD 
211) 62.9).000 
SUNGARD 
11; 99:9:.,516 
SUNGARD 


2 6:9:0) 
SUNGARD 


UNREALIZED LOSS 


=1,,666..:67 
=1,666.67 
-638.89 

3), 2:5:0...0'0 

=3 7.9 1'014:0.0 
=3:,,62'5:.:010 

.00 

=1'7, 3105 «5:6 
ee a, 
=1'6;,°9:4:4.,.4'5 
=2'8.0°553 

= 15:54 

=27, 1502/53 

Sy, P6227 
-2,848.64 

= 9: 9'4S on 

oo eo 
= 917, 315d 68 

=(661 3.11 
See op 
-661.11 
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INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 
RUN: 09/02/04 00:00:15 


(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 08/31/04 
MAJOR SORT KEY IS ICC# 
INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
1.4193 2107100000.00 2106020956.10 3,266,943.80 35.20 1, 687.90 


GRAND TOTAL 
1.4472 2100766203.67 99.94879000000 -451,349.20 
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INVSMT 
NO. 
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SUBTOTAL 


A 40051 
Ay 3:92:82 


SUBTOTAL 


A 40195 
A 40266 
A 40247 


SUBTOTAL 


40248 
40249 
40213 
40225 
40132 


PPP YP YP 


SUBTOTAL 


DESCRIPTION 

TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


Gee 
M R 


912795RA1 
912795RB9 
912795RBI 
912795RC7 
91277 95RC7 
912795 RECT 
912795RC7 
9A IOS RCT. 
G1 27 95RC7 
912795RC7 
912795RC7 
912795RC7 
BL 27TISRCT 
9P2195REC7. 
912795RC7 
OL2795RCT 
912795RC7 
91 2795RC7 
912795RD5 
912795RD5 
912795RD5 
912795RE3 


UNITED STATES TREAS BILL 912795RY9 


(Inv Type) 


11 TREASURY BILLS 


DL NOTE (99'. 3'4:) 


T NOTE (95 


(Inv Type) 


.24) 


912828BC3 
9128277F3 


12 TREASURY NOTES 


FEDERAL NATL MTG ASSN DI 313588F91 
FEDERAL NATL MTG ASSN DI 3135881L37 
FEDERAL NATL MTG ASSN DI 313589BR3 


(Inv Type) 
FEDL HOME 
FEDL HOME 
FEDL HOME 
FEDL HOME 


41 FNMA DISCOUNT NOTES 


LOAN 
LOAN 
LOAN 
LOAN 


BK 
BK 
BK 
BK 


FEDERAL HOME LOAN 


(Inv Type) 


43 FEDERAL HOME LOAN DISC NOTES 


CONS 
CONS 
CONS 
CONS 
DISC 


20000 


313384E96 
313384F46 
313384F95 
313384F95 
313384H77 
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INVESTMENTS OUTSTANDING AS OF _ 8/3 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN 
NO. (TICKER) DATE PURP RATE 
100 09/02/04 05/10/04 000 1.080 
100 09/09/04 04/16/04 000 1.000 
100 09/09/04 05/10/04 000 1.100 
100 09/16/04 04/16/04 000 1.015 
100 09/16/04 06/16/04 000 1.275 
100 09/16/04 08/19/04 000 1.380 
100 09/16/04 08/19/04 000 1.380 
100 09/16/04 08/19/04 000 1.380 
100 09/16/04 08/19/04 000 1.380 
100 09/16/04 08/19/04 000 1.380 
100 09/16/04 08/31/04 000 1.380 
100 09/16/04 08/31/04 000 1.380 
100 09/16/04 08/31/04 000 1.380 
100 09/16/04 08/31/04 000 1.380 
100 09/16/04 08/31/04 000 1.380 
100 09/16/04 08/31/04 000 1.380 
100 09/16/04 08/31/04 000 1.380 
100 09/16/04 08/31/04 000 1.380 
100 09/23/04 04/19/04 000 1.020 
100 09/23/04 04/22/04 000 1.080 
100 09/23/04 04/22/04 000 1.080 
100 09/30/04 04/19/04 000 1.020 
100 02/03/05 08/05/04 000 1.690 
48.21%(C) 1.284 
100 06/30/05 03/08/04 000 1.125 
100 11/15/06 05/15/02 000 3.500 
4.66%(C) 2.287 
100 09/15/04 06/17/04 000 1.420 
100 10/19/04 08/27/04 000 1.580 
100 02/09/05 08/16/04 000 1.800 
4.07%(C) 1-67'5) 
100 09/07/04 08/17/04 000 1.460 
100 09/10/04 08/17/04 000 1.460 
100 09/15/04 07/15/04 000 1.340 
100 09/15/04 07/23/04 000 1.350 
100 09/29/04 04/16/04 000 1.070 
10.21%(C) 18315) 


N ¢C I 
55-54 -= 


INVENTOR Y 


1/04 


5s. ¢ Oo 
ads 87 


992569 
99.674 
99.893 
99) ..8:93 
99'.8:93 
99'.,8:9'3 
919°.:8:93 
9929139 
9'9:..93'9 
99)59'3;9 
99...93'9 
99'.. 939 
9:9) <9'3'9 
919°-93.9 
9:9.-913)9. 
99155515 
91935318 
99.538 
9:9°..53'5 
99". 15a:2, 


99905 
99:59:03 


RUN: 


PAR VALUE 
SHARES 


50,000,000. 
50,000,000. 


16,000,000. 
21,000,000. 
49,000,000. 


50,000,000. 
50,000,000. 
30,000,000. 
35,000,000. 
50,000,000. 


215,000,000. 


25,000,000. 
35,000,000. 
50,000,000. 
35,000,000. 
25,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
40,000,000. 
50,000,000. 
50,000,000. 
30,000,000. 
25,000,000. 


09/02/04 


PAGE: 


BOOK VALUE 


497-9707 7038's 
47, 867,187. 


15, 943',.2:00'. 
2089 5 Shs 
48,566,350. 


29) 9iaiT pax 
49), 951739 )3% 
2'9',93'0;, 166.2 
3147. 9)2;9), ali2On 
49) 1337305). 


00:00: 


1 
12 


24,903,750: 
34,858,055:. 
49), 813), 622). 
34,849,018. 
24,918,541. 
49), 946,333). 
497,946,333. 
497 946713:3. 3% 
49,946,333. 
49,946,333. 
49, 969),.3:3:3". 
4:9), 9169, 3:3\3). 
49) 269.7 333%. 
49°). 9169) 7.3313". 
49°, 969) ,.3:3:3): 
49),.9'6:9",.3:3:3:. 
497969); 3:33. 
49.7969! 73.353": 
39,822,066. 
49,769,000. 
49,769,000. 
29,860,600. 
24,785,454. 
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(SIRPT) 


INVSMT 


NO. 


SUBTOTAL 


40206 
40238 
40239 
40258 
40231 
40230 
40232 
40270 
40217 


SUBTOTAL 


40235 
40255 
40256 
40260 


40257 


40259 


SUBTOTAL 


40216 


SUBTOTAL 


DESCRIPTION 


FEDL HOME LLN 
FEDL HOME LLN 
FEDL HOME LLN 


(Inv Type) 44 


BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
US BANK CP 
BOA CP 


(Inv Type) 81 COMMERCIAL 


WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 


MTG 
MTG 
MTG 


FMC 


Ce2e ToY 7 (G20"-U Nr TY OF SAN by RANG ES iG 0 


MR 


CORP D 313396E33 
CORP D 313396F24 
CORP D 313396H63 


DISCOUNT NOTES 


0660P0J577 
0660POUM4 
0660POUM4 
0660P0JQ7 
0660POJNT9 
0660POJU6 
0660POJW2 
91160AK50 
0660POKJ9 


9497P06L8 


9497 P0U23 
9497P0U23 
9497P1AY5 


9497P0338 


9497P1AG4 


(Inv Type) 91 NEGOTIABLE C.D.'S 


PUBLIC TIME DEPOSIT 


(Inv Type) 1010 PUBLIC TIME DEPOSIT 


PAPER DISC 


DANIEL DALY 41 5.=- 5 5 4. 4 4.8 7 


INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 8/31/04 
MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO. (TICKER) DATE PURP RATE YIELD PRICE 


100 09/01/04 07/07/04 000 1.300 1.303 99.798 
100 09/08/04 07/15/04 000 1.330 1.333 99.797 
100 09/28/04 07/15/04 000 1.390 1.394 99.710 


2.3:7%(C) 1.324 912327 99:57:80 


100 09/07/04 07/01/04 000 1.400 1.404 99.736 
100 09/21/04 08/06/04 000 1.510 1.513 99.807 
100 09/21/04 08/06/04 000 1.510 1.513 99.807 
100 09/24/04 08/24/04 000 1.520 1.522 99.869 
100 09/27/04 07/29/04 000 1.480 1.484 99.753 
100 09/28/04 07/29/04 000 1.480 1.484 99.749 
100 09/30/04 07/29/04 000 1.480 1.484 99.741 
100 10/05/04 08/27/04 000 1.570 1.573 99.830 
100 10/18/04 07/20/04 000 1.530 1.536 99.618 


18.19%(C) 1.492 - 1.495 99:.768 


100 09/01/04 07/30/04 000 1.400 1.400 100.000 
100 09/28/04 08/19/04 000 1.530 1.530 100.000 
100 09/28/04 08/19/04 000 1.530 1.530 100.000 
100 09/28/04 08/25/04 000 1.550 1.550 100.000 
100 09/29/04 08/19/04 000 1.530 1.530 100.000 
100 10/05/04 08/24/04 000 1.580 1.580 100.000 


12 .28%(C) 15518 1.51.8) 100). 00.0 


100 01/15/05 07/17/04 000 1.350 1.350 100.000 
- 00% (C) 1.39,0' 1.350) 1:0:0:.:0:0:0 
ASSETS FIXED Le4hoe 1 4a, 39975699 


PAR VALUE 


30,000,000. 
10,000,000. 
10,000,000. 


50,000,000. 
50,000,000. 
50,000,000. 
20,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
38,000,000. 
25,000,000. 


50,000,000. 
13,000,000. 
50,000,000. 
45,000,000. 
50,000,000. 
50,000,000. 


PAGE: 2 


09/02/04 00:00:12 


BOOK VALUE 


29. 93:9\¢.3:33).3'3 
9,979, 680'.5:6 
9 97 O41 617 


49,867,777.78 
49°°903), D278 
49.,.903), 277.78 
MO Os) B22 a: 2:2 
49,876,666.67 
495538745 61a 1 
49,870,500.00 
3:1 7,93'9.,3'6:8:..3:3 
24,904,375.00 


50,000,000.00 
13,000,000.00 
50,000,000.00 
45,000,000.00 
50,000,000.00 
50,000,000.00 
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Col TY A CO, USN OFB SAN ECR -A-N:C. 2S iG*0 
MR. DANIEL DA) Y 4 Say be de oh 4-87 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 09/02/04 00:00:12 
INVESTMENTS OUTSTANDING AS OF 8/31/04 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40216 PUBLIC TIME DEPOSIT 100 01/15/05 07/17/04 000 1.350 1.350 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.350 1.350 100.000 100,000.00 100,000.00 


REPORT TOTALS SSS SSS SS S56 SSS SSS) SSS SS eS SS SS SS SS SS = Se SS 
ASSETS FIXED 15350 1.350 100.000 100,000.00 100,000.00 


* 


41 
iP 
7 


* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


40055 


40097 


40147 


40148 


40149 


40151 


40152 


40158 


40171 


40172 


40173 


40174 


40179 


40182 


40186 


40193 


40197 


40198 


40199 


40204 


DESCRIPTION/ POOL# 
MEMO 
T NOPE! (:98:.:23:) 


TREASURY BILLS 


TREASURY BILLS 


BOA CP 


BOA CP 


BOA CP 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CD 


FEDERAL NATL MTG ASSN 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


Gel Dey 736-0, UCN Tey 


M 


BANK 
CASH 


A) 


08/ 


9 


19 


19 


19 


19 


1g 


1:9 


19 


19) 


19 


19 


19 


159 


1:9 


19 


19 


19 


19 


19 


19 


R 


BROK 
DATE 


15/04 
40 


40 


40 


40 


40 


40 


43 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


‘40 


D AUN TE G 
DETAIL TRANSACTION REPORT - 


FUND: 


MATURITY 
/ENTRY 


08/15/08 
09/01/04 


08/31/04 
08/26/04 
09/01/04 
08/26/04 
09/01/04 
08/02/04 
09/01/04 
08/06/04 
09/01/04 
08/06/04 
09/01/04 
08/19/04 
09/01/04 
08/19/04 
09/01/04 
08/12/04 
09/01/04 
08/17/04 
09/01/04 
08/17/04 
09/01/04 
08/17/04 
09/01/04 
08/30/04 
09/01/04 
08/24/04 
09/01/04 
08/18/04 
09/01/04 
08/26/04 
09/01/04 
08/19/04 
09/01/04 
08/19/04 
09/01/04 
08/12/04 
09/01/04 
08/19/04 
09/01/04 
08/19/04 
09/01/04 


DA 


08/01/0 
SETTLEM 
100 


TRADE/ 
SETTLE 


08/15/04 
08/15/04 
08/30/04 
08/30/04 
08/26/04 
08/26/04 
08/26/04 
08/26/04 
08/02/04 
08/02/04 
08/06/04 
08/06/04 
08/06/04 
08/06/04 
08/19/04 
08/19/04 
08/19/04 
08/19/04 
08/12/04 
08/12/04 
08/17/04 
08/17/04 
08/17/04 
08/17/04 
08/17/04 
08/17/04 
08/30/04 
08/30/04 
08/24/04 
08/24/04 
08/18/04 
08/18/04 
08/26/04 
08/26/04 
08/19/04 
08/19/04 
08/19/04 
08/19/04 
08/12/04 
08/12/04 
08/19/04 
08/19/04 
08/19/04 
08/19/04 


OF SAN 
Ly. ¥ 4.15.2 5.5.4 = 
FIXED INCOME 
4 TO 08/31/04 
ENT DATE BASIS 
POOLED FUNDS 


TXN COUPON PAR VALUE 


TYP YIELD ORIGINAL FACE 
INTR 3..250 
3.0313 

SALE 3.250 -20,000,000.00 
3.533 

MAT -955 -28,000,000.00 
39/59 

MAT -965 -50,000,000.00 
«969 

MAT 1.080 -35,000,000.00 
1.083 

MAT 1.080 -50,000,000.00 
1.083 

MAT 1.080 -50,000,000.00 
1.083 

MAT -980 -50,000,000.00 
983 

MAT .985 -50,000,000.00 
.988 

MAT 1.040 -50,000,000.00 
1.043 

MAT 1.150 -50,000,000.00 
1.5153 

MAT 1.150 =50;,000),:00:0.:0:0 
Lio 

MAT 1.150 =-25,.000.,.000...00 
1 153 

MAT 1.150 -25,000,000.00 
1.154 

MAT 1.140 -50,000,000.00 
1 AAO) 

MAT 1.150 =3:5 0.0.0), 0.00 2010 
1.1153 

MAT 1.055 -3:5,.0001,000'.:0.0 
1.058 

MAT 1.150 -20,000,000.00 
1.25.2 

MAT 1.125 -20,000,000.00 
A EAT) 

MAT 1.120 -50,000,000.00 
Ae l2iZ 

MAT 1.150 -12,000,000.00 
152 

MAT 1. 2/05: -=3'5;, 1010.0), 0.010) 010 
MSOF 


FRANCISCO 
4487 


BOOK VALUE 


PREM / (DISC) 
=1:9,743,750.2.00 

256,250.00 
-27,874,470.56 
=49). 892) 362.42 
-34,905,500.00 
-49,859,000.00 
-49,859,000.00 
=49 8557722 22 
-49,854,986.11 
-49,865,666.67 
-49,854,652.78 
-49,854,652.78 
=2/4,, 929 73/26 ,..3:9 
-24,916,944.44 
-50,000,000.00 
-34,900,493.06 
-34,906,661.81 
=11,9), 9159), 2a 
=1°9;, 9163:,7/50).100 
-49,922,222.22 
=a, 9718), 115,0).:010 
-34,939,080.56 


PAGE: 1 
RUN: 09/02/04 00:00:11 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-325,000.00 
-26,494.57 
=125),529 44 
=187 638.89 
-94,500.00 
-141,000.00 
-141,000.00 
-144,277.78 
=14'5,,,01.3'..89 
=1'3'4), 3:33.33 
=1:4'5) 347 ..2)2 
=145,347 «22 
=ihi2r, Onl Sr 
=83 055.516 
=1515., 166:.67 
=99), 5'0:6,..974 
=93 5, 3)3'8;.a1h9 
-40,888.89 
-36,250.00 
Sip Apes: 
=2 1,850). 00 
-60,919.44 


SETTLEMENT 

325,000.00 

3/3:9),, O1612;..5:0 
20,109; 30:7 07 
28,000,000.00 
50,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
5.0\, 15195 H6i6:.. 617 
35,000,000.00 
35,000,000.00 
20,000,000.00 
20,000,000.00 
50,000,000.00 
12,000,000.00 


35,000,000. 


00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


40209 


40210 


40211 


40212 


40218 


40219 


40220 


40221 


40222 


40223 


40224 


40226 


40227 


40228 


40229 


40233 


40234 


40236 


40237 


40238 


DESCRIPTION/ POOL# 
MEMO 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


FEDL HOME LOAN BK CONS 


FEDERAL NATL MTG ASSN 


BOA CP 


BOA CP 


FEDL HOME LOAN BK CONS 


WFB CD 


BOA CP 


BOA CP 


BOA CP 


FEDERAL NATL MTG ASSN 


FEDL HOME LOAN BK CONS 


FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


UNITED STATES TREAS BI 


BOA CP 


Gel DY /2 C.Or UP Nap OF SAN FE ROA Nec =. Ss) C0 
MR DANIEL DALY 415-55 4-448 7 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
08/01/04 TO 08/31/04 RUN: 09/02/04 00:00:11 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
19 43 08/31/04 08/31/04 MAT 1.180 -20,000,000.00 -19,963,944.44 =36,055...56 
09/01/04 08/31/04 Ae 2 1A B2 20,000,000.00 
19 40 08/06/04 08/06/04 MAT 1.220 -35,000,000.00 -34,965,602.78 = 3147 319 722 
09/01/04 08/06/04 lie 2k 35,000,000.00 
19 40 08/10/04 08/10/04 MAT 1.220 -35,000,000.00 -34,960,858.33 =3:95. 14067 
09/01/04 08/10/04 Ie e2i2all 35,000,000.00 
19 45 08/11/04 08/11/04 MAT 1.220 -10,000,000.00 -9,990,850.00 -9,150.00 
09/01/04 08/11/04 22 10,000,000.00 
19 45 08/25/04 08/25/04 MAT 1.230 -10,000,000.00 -9,985,991.67 -14,008.33 
09/01/04 08/25/04 a2 10,000,000.00 
1:9 40 08/16/04 08/16/04 MAT 1.330 -50,000,000.00 -49,955,666.67 -44,333.33 
09/01/04 08/16/04 A. Sali 50,000,000.00 
19 40 08/16/04 08/16/04 MAT 1.330 -50,000,000.00 -49,955,666.67 =44,,,3'3'3'..33 
09/01/04 08/16/04 12,33 50,000,000.00 
19 43 08/20/04 08/20/04 MAT 1.280- -8,000,000.00 -7,992,035.56 -7,964.44 
09/01/04 08/20/04 15:43:95 8,000,000.00 
19 40 08/30/04 08/30/04 MAT 1.380 -50,000,000.00 -50,000,000.00 =67,,083'..33 
09/01/04 08/30/04 1.380 50,067,083.33 
19 40 08/24/04 08/24/04 MAT 1.370 =25;,:000:, 0.00...00; —2:4.,.9'7:3,.3'61)..19 -26,638.89 
09/01/04 08/24/04 1.37 25,000,000.00 
19 40 08/25/04 08/25/04 MAT 1.370 -25,000,000.00 -24,972,409.72 = 257: 5/910%..2:8 
09/01/04 08/25/04 12 25,000,000.00 
19 40 08/26/04 08/26/04 MAT 1.370 =—25;,000;,000.00 -24;,,971,.458..33 -28;,541.67 
09/01/04 08/26/04 de BiTi2 25,000,000.00 
19 89 08/25/04 08/25/04 MAT 1.340 -10,600,000.00 -10,588,952.44 -11,047.56 
09/01/04 08/25/04 P3420 10,600,000.00 
19 45 08/25/04 08/25/04 MAT 1.360 -15,000,000.00 -14,984,133.33 -15,866.67 
09/01/04 08/25/04 1. 3:6: 15,000,000.00 
19 87 08/26/04 08/26/04 MAT 1.350 -15,000,000.00 -14,983,687.50 ~16,312.50 
09/01/04 08/26/04 alerss Hayat 15,000,000.00 
19 40 08/18/04 08/18/04 MAT 1.300 -35,000,000.00 -34,974,722.22 SAO de ES 
09/01/04 08/18/04 AE 3.011 35,000,000.00 
19 40 08/26/04 08/26/04 MAT 1.370 -50,000,000.00 -49,948,625.00 =5 1539757400 
09/01/04 08/26/04 37a 50,000,000.00 
189 40 08/31/04 08/31/04 MAT Lie3'7:0) =1'55,-00:07,0'0/07..010° —1'4:,.9184),.733)..33) =1:8 42/6165. 67 
09/01/04 08/31/04 1.3572 15,000,000.00 
19 40 08/18/04 08/03/04 PURC 1.330 20,000,000.00 19,988,916.67 
08/09/04 08/03/04 133i =11',:083:..33 -19,988,916.67 
40 08/18/04 MAT 1.330 -20,000,000.00 -19,988,916.67 =e 0831.33 
09/01/04 08/18/04 dis Shhh 20,000,000.00 
19 40 02/03/05 08/05/04 PURC 1.690 25,000,000.00 24,785,454.86 
08/09/04 08/05/04 Leyak =2iAy i .4'5y, ed -24,785,454.86 
19 40 09/21/04 08/06/04 PURC 1.510 50,000,000.00 49,903,527.78 
08/09/04 08/06/04 NE SSIES} =916;,,477/2)..22 4195 908, 5278 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


40241 


40242 


40243 


40244 


40245 


40246 


40247 


40248 


40249 


40250 


40251 


40252 


40253 


DESCRIPTION/POOL# 
MEMO 


BOA CP 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


T NOTE (100.20) 
T NOTE (100.20) 
T NOTE (100.20) 
T NOTE (100.20) 
T NOTE (100.20) 


FEDERAL NATL MTG ASSN 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


Cat Tave/ 2 Ee OU ANI ¥ 


MR 
BANK BROK 
CASH DATE 

19 40 

1'9 40 

40 

19 40 

40 
139 40 
40 
19 87 
40 
19 45 
40 
19 89 
40 
19 43 
40 

19 40 

19 87 

19 87 

19 40 

19 40 

159 40 

159 40 


DANIEL 


DETAIL 


FUND: 


MATURITY 
/ ENTRY 


09/21/04 
08/09/04 
08/16/04 
08/12/04 


09/01/04 
08/16/04 
08/12/04 


09/01/04 
08/15/09 
08/26/04 


08/31/04 
08/15/09 
08/26/04 


08/31/04 
08/15/09 
08/26/04 


08/31/04 
08/15/09 
08/26/04 


08/31/04 
08/15/09 
08/26/04 


08/31/04 
02/09/05 
08/26/04 
09/07/04 
08/26/04 
09/10/04 
08/26/04 
09/16/04 
08/26/04 
09/16/04 
08/26/04 
09/16/04 
08/26/04 
09/16/04 
08/26/04 


448 7 


BOOK VALUE 


F AN FRANCISCO 
DALY Aad = Seo a. = 
TRANSACTION REPORT - FIXED INCOME 
08/01/04 TO 08/31/04 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 

TRADE/ TXN COUPON PAR VALUE 

SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
08/06/04 PURC 1.510 50,000,000.00 49,903,527.78 
08/06/04 1....51.3 =96;,4°7:2...22 
08/12/04 PURC 1.450 50,000,000.00 49,991,944.44 
08/12/04 1.450 =8,,055:..5'6 
08/16/04 MAT 1.450 -50,000,000.00 -49,991,944.44 
08/16/04 1.450 

08/12/04 PURC 1.450 50,000,000.00 49,991,944.44 
08/12/04 1.450 =87,055...56 
08/16/04 MAT 1.450 -50,000,000.00 -49,991,944.44 
08/16/04 1.450 

08/16/04 PURC 3.500 50,000,000.00 50,318,755.43 
08/16/04 3.362 31:8:,°755..43 
08/30/04 SALE 3.500 -50,000,000.00 -50, 318,755.43 
08/30/04 3.362 =318:,755::43 
08/16/04 PURC 3.500 25,000,000.00 25,153,548.72 
08/16/04 3.368 153,548.72 
08/30/04 SALE 3.500 -25,000,000.00 -25,153,548.72 
08/30/04 3.368 2153), 948172 
08/16/04 PURC 3.500 25,000,000.00 25,153,548.72 
08/16/04 3.368 153,548.72 
08/30/04 SALE 3.500 -25,000,000.00 -25,153,548.72 
08/30/04 3368 =153),548 72 
08/16/04 PURC 3.500 25,000,000.00 25,153,548.72 
08/16/04 3.368 153,548.72 
08/30/04 SALE 3.500 -25,000,000.00 -25,153,548.72 
08/30/04 3.368 =153),:5:4'8).-7-2 
08/16/04 PURC 3.500 25,000,000.00 25,153,548.72 
08/16/04 3.368 153i, 54:8), 72 
08/30/04 SALE 3.500 -25,000,000.00 -25,153,548.72 
08/30/04 3.368 =1'5:3).9'48 272 
08/16/04 PURC 1.800 49,000,000.00 48,566,350.00 
08/16/04 1.816 -433,650.00 
08/17/04 PURC 1.460 50,000,000.00 49,957,416.67 
08/17/04 1.461 =42),9:83).33 
08/17/04 PURC 1.460 50,000,000.00 49,951,333.33 
08/17/04 1.461 -48,666.67 
08/19/04 PURC 1.380 50,000,000.00 49,946,333.33 
08/19/04 1381 -53,666.67 
08/19/04 PURC 1.380 50,000,000.00 49,946,333.33 
08/19/04 17338 =5 37, 666 «677 
08/19/04 PURC 1.380 50,000,000.00 49,946,333.33 
08/19/04 15S Bi! =53, 666.167 
08/19/04 PURC 1.380 50,000,000.00 49,946,333.33 
08/19/04 1 SiBid -53,666.67 


PAGE: 3 
RUN: 09/02/04 00:00:11 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=8 0°55: 


= 87,055: 


= 6167; 5:76... 


=33,, 2:88. 


=3'3., 2°8'8" 


=3.3,, 288. 


=33 28:8 


56 


56 


09 


04 


04 


04 


04 


SETTLEMENT 


-49;,903,,527 


-49,991,944 


50,000,000. 
-49,991,944. 


50,000,000. 


=50,. 328,755 


=2'5,7,193\,04'8). 
62 
2°94 510, 79/010: 


35-936 


=2'5,, 153), 25.4.8. 

3:5), 93'6: 
2577-4510), 91010. 
=2'5,,,153:,514i8).. 

3157-9'3\6.. 
2947 2129.0),291010.. 
=2'5 , 153), 5.4'8.. 

3:91 7.936). 
25, 7U:5'0;,29/010),. 
=418), '9'6.6,, 350). 
= AND AIIDV7 KA. 
=49 915.1), 3313.2 
=419;, 9416, 333i. 


-49,946,333. 


-49,946, 333 


-49,946, 333 
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00 
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00 
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5'0),3'0'9;, 602: 


75 
Us] 


2. 
14 
2. 
62 
14 
72 
63 
153 
72 
63 
13 
00 
67 
33 
33 


33 


33 


233, 


. pice veaher 
kpanet OfAT 309 
miyeige Se.re\ot =F -RTE 
G3\Da\ve GHATC St Sows 1" Bb0r. a “9e0" nnn D0 sa°2ee* 220° au 
BBV IFOe OOF 10159 2 ; zat 35. 
am) oe eoner 7 -E2" ges 29S "As 
omvst\ot Geirewe CG 23243355 =. ‘$2°327° 6 — = 
oa\re\ea oayt hyo 3) Sp°s22'248"15 = - = Vo ao <- y) e 
= a » . =| S a 
9 
3 i] 


= yO SOMOS - ~ma2° 2sR- 22 - 32° 729" 809 7 
. = Ge 26. - = 48 4 > = ORs yay 2te ice wh ‘se VT ee ae gs = 
- eae ae = Be a oa\sewe OB \ TE SET 12 r 123° one 3s . “£9 ser'qens a <- 

$5542 6 eee (190750) = Te BD OBIT ENES Gairenoe Snec F200 B2'peo'oeo' po Be lev ete se fo, One ee 
hee ee Sao A 2A\IT OF -O8\ 2004 7-295 i: tS ae PAS =) 9an* =o yo 
5 _ a ee OS\2B\Gd SPE 4° 9G Te AhG' a0 #9 <se"Fes Sth et > 3°38 = - 5 ap ee 


aver <9" cus*no0 at ~S2 


sous 


tad as ‘ 
© 'o 


ee 7 OR\SELOY QSATL\9¢ 7° 3e8 = Tag eee 35 7 
4014¢ © mate Ted’ 59) , Pe 2 OGLTTWOS GORVIEVOE DG OY 20 sues" den’ ge Se res ote SS oor ' 
Oe\27\07 89570104 ) yas cz7' Re 78 2 to eee 4 


16 Oeshiay Evers 2 o0G ~s2i pao eso ~S2* rez ete as” rg" oe 2 so _— 
' OGI3C(8e CELT St 7 ea ; é : _— : 
q2a0) & ee FFG ERR. > &) OB\TAL ES BRI7ZCKOF wre So ten agora ae? rae Be ; - paren 


< 
Gar 71 ne. O45 20 \eF } : ‘ta s*-, _ oe" 202" S0F we ; es oe 4 
#9 ne* 30% ee tl , -gf 3*%° Foe & : 278" 4292 °S7 a) a _- 132 iv ; 5 * 
Wg\yeAad aK tT OR ot -eongra a0) . 
Mets 4 woe 351 : $2 . mete oF ORLA aw j amatuo -3 i a. : = ; 
de athe 212 oe i745 at at 
on. Ss he te : 2 is Bt.) c £ 


S04; <a ft céstt rs W Gaterrod GQbafsa2c ate <> , ‘pon at : , ; 


. eg Cr es 4 > ; 
Por . Snr Ag H : ‘7 1s e597" 36 7 
on Fo > "PF t ' oF yaar roe é ‘ ‘ d 
aif sQe Ge. 64 : 4 i Sy ae : ee ae) 7 ; 
mm) eC} : : 0 2°40 SELOS OF Steer ’ BOC -G ‘ 
a ~ “ 7 : 
“4 " ‘ a5 ia* s Lae ¥ Ke ; ¥ ie E MI 
a 2 f Bits ii 4 nents rf. : ed 
P 
3 w/ - 
ee a: B Eve j 
~*~ a % r é 
J 
ef ‘ 
7 . 
= 
£ 
‘ 
— 
. 


Cr ty / © OCUN BY Onr SAN FRAN CIS ¢ 0 


MR. DANIEL DALY o-1 6s 65 Os 4-4 807 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
08/01/04 TO 08/31/04 RUN: 09/02/04 00:00:11 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/  TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/(ACCRET) SETTLEMENT 
40254 TREASURY BILLS 19 40 09/16/04 08/19/04 PURC 1.380 50,000,000.00 49,946,333.33 
08/26/04 08/19/04 1.381 -53,666.67 -49,946, 333.33 
40255 WFB CD 19 40 09/28/04 08/19/04 PURC 1.530 13,000,000.00 13,000,000.00 
08/26/04 08/19/04 1.530 -13,000,000.00 
40256 WFB CD 19 40 09/28/04 08/19/04 PURC 1.530 50,000,000.00 50,000,000.00 
08/26/04 08/19/04 1.530 -50,000,000.00 
40257 WFB CD 19 40 09/29/04 08/19/04 PURC 1.530 50,000,000.00 50,000,000.00 
08/26/04 08/19/04 1.530 -50,000,000.00 
40258 BOA CP 19 40 09/24/04 08/24/04 PURC 1.520 20,000,000.00 19,973,822.22 
08/26/04 08/24/04 1,522 =26,177.78 =19 , 973), 822, 22 
40259 WFB CD 19 40 10/05/04 08/24/04 PURC 1.580 50,000,000.00 50,000,000.00 
08/26/04 08/24/04 1.580 -50,000,000.00 
40260 WFB CD 19 40 09/28/04 08/25/04 PURC 1.550 45,000,000.00 45,000,000.00 
08/26/04 08/25/04 1.550 -45,000,000.00 
40261 FEDL HOME LOAN BK CONS 19 40 08/27/04 08/26/04 PURC 1.430 50,000,000.00 49,998,013.89 
08/26/04 08/26/04 1.430 =4),9186.. 1H -49,998,013.89 
40 08/27/04 MAT 1.430 -50,000,000.00 -49,998,013.89 -1,986.11 
09/01/04 08/27/04 1.430 50,000,000.00 
40262 FEDL HOME LOAN BK CONS 19 40 08/27/04 08/26/04 PURC 1.430 50,000,000.00 49,998,013.89 
08/26/04 08/26/04 1.430 -1,986.11 -49,998,013.89 
40 08/27/04 MAT 1.430 -50,000,000.00 -49,998,013.89 -1,986.11 
09/01/04 08/27/04 1.430 50,000,000.00 
40263 FEDL HOME LOAN BK CONS 19 40 08/27/04 08/26/04 PURC 1.430 50,000,000.00 49,998,013.89 
08/26/04 08/26/04 1.430 =, 986% 11 -49,998,013.89 
40 08/27/04 MAT 1.430 -50,000,000.00 -49,998,013.89 =1, 9686. 11 
09/01/04 08/27/04 1.430 50,000,000.00 
40264 FEDL HOME LOAN BK CONS 19 40 08/27/04 08/26/04 PURC 1.430 50,000,000.00 49,998,013.89 
08/26/04 08/26/04 1.430 -1,986.11 -49,998,013.89 
40 08/27/04 MAT 1.430 -50,000,000.00 -49,998, 013.89 -1,986.11 
09/01/04 08/27/04 1.430 50,000,000.00 
40266 FEDERAL NATL MTG ASSN 19 40 10/19/04 08/27/04 PURC 1.580 21,000,000.00 20,951,151.67 
08/27/04 08/27/04 1.584 -48, 848.33 =2/07,, 9545 540. 67 
40267 FEDL HOME LOAN BK CONS 19 40 08/30/04 08/27/04 PURC 1.420 50,000,000.00 49,994,083.33 
08/27/04 08/27/04 1.420 -5,916.67 -49,994, 083.33 
40 08/30/04 MAT 1.420 -50,000,000.00 -49,994, 083.33 -5,916.67 
09/01/04 08/30/04 1.420 50,000, 000.00 
40268 FEDL HOME LOAN BK CONS 19 40 08/30/04 08/27/04 PURC 1.420 50,000,000.00 49,994,083.33 
08/27/04 08/27/04 1.420 -5,916.67 -49,994, 083.33 
40 08/30/04 MAT 1.420 -50,000,000.00 -49,994,083.33 -5,916.67 
09/01/04 08/30/04 1.420 50,000,000.00 
40269 FEDL HOME LOAN BK CONS 19 40 08/30/04 08/27/04 PURC 1.420 50,000,000.00 49,994,083.33 
08/27/04 08/27/04 1.420 -5,916.67 -49,994,083.33 
40 08/30/04 MAT 1.420 -50,000,000.00 -49,994,083.33 -5,916.67 


09/01/04 08/30/04 1.420 50,000,000.00 
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* ACTIVE 


INVSMT 
NO. 


40272 


40273 


40274 


40275 


40276 


40277 


40278 


40279 


40280 


40281 


TRANSACTIONS 


* 


DESCRIPTION/POOL# 


MEMO 


US BANK CP 


BNY 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


(9:8'.53°) 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


TREASURY BILLS 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


CONS 


CONS 


CONS 


CONS 


CONS 


CONS 


CONS 


CONS 


CONS 


Git Yen-C 0,0 N ty 


MR 
BANK BROK 
CASH DATE 

19 44 

19 99 

99 

19 43 

43 
19 43 
43 
19 43 
43 
19 43 
43 
19 43 
43 
19 43 
43 
19 43 
43 
19 43 
43 
19 43 
43 
1943 


OF SAN FRANCIS 


DANIEL Dua bY AL Dy. OS AL 
DETAIL TRANSACTION REPORT - FIXED INCOME 

08/01/04 TO 08/31/04 

SETTLEMENT DATE BASIS 

FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE 
10/05/04 08/27/04 PURC 1.570 38,000,000.00 
08/27/04 08/27/04 1.573 
10/29/04 08/02/04 PURC 5.500 25,000,000.00 
08/31/04 08/02/04 5.500 

08/02/04 SALE 5.500 -25,000,000.00 
08/31/04 08/02/04 5.500 
08/31/04 08/30/04 PURC 1.420 50,000,000.00 
08/31/04 08/30/04 1.420 

08/31/04 MAT 1.420 -50,000,000.00 
09/01/04 08/31/04 1.420 
08/31/04 08/30/04 PURC 1.420 50,000,000.00 
08/31/04 08/30/04 1.420 

08/31/04 MAT 1.420 -50,000,000.00 
09/01/04 08/31/04 1.420 
08/31/04 08/30/04 PURC 1.420 50,000,000.00 
08/31/04 08/30/04 1.420 

08/31/04 MAT 1.420 -50,000,000.00 
09/01/04 08/31/04 1.420 
08/31/04 08/30/04 PURC 1.420 50,000,000.00 
08/31/04 08/30/04 1.420 

08/31/04 MAT 1.420 -50,000,000.00 
09/01/04 08/31/04 1.420 
08/31/04 08/30/04 PURC 1.420 50,000,000.00 
08/31/04 08/30/04 1.420 

08/31/04 MAT 1.420 -50,000,000.00 
09/01/04 08/31/04 1.420 
08/31/04 08/30/04 PURC 1.420 50,000,000.00 
08/31/04 08/30/04 1.420 

08/31/04 MAT 1.420 -50,000,000.00 
09/01/04 08/31/04 1.420 
08/31/04 08/30/04 PURC 1.420 50,000,000.00 
08/31/04 08/30/04 1.420 

08/31/04 MAT 1.420 -50,000,000.00 
09/01/04 08/31/04 1.420 
08/31/04 08/30/04 PURC 1.420 50,000,000.00 
08/31/04 08/30/04 1.420 

08/31/04 MAT 1.420 -50,000,000.00 
09/01/04 08/31/04 1.420 
08/31/04 08/30/04 PURC 1.420 40,000,000.00 
08/31/04 08/30/04 1.420 

08/31/04 MAT 1.420 -40,000,000.00 
09/01/04 08/31/04 1.420 
09/16/04 08/31/04 PURC 1.380 50,000,000.00 
08/31/04 08/31/04 1.381 


Cc Oo 
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BOOK VALUE 
PREM / (DISC) 
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PAGE: 5 
RUN: 09/02/04 00:00:11 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 
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SETTLEMENT 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


40283 


40284 


40285 


40286 


40287 


40288 


DESCRIPTION/ POOL# 


MEMO 


TREASURY 


TREASURY 


TREASURY 


TREASURY 


TREASURY 


TREASURY 


TREASURY 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


x 


Col Ty /.€ OCUCN DY 


M 


BANK BROK 
CASH DATE 
19 43 
19 43 
19 43 
19 43 
19 43 
19 43 
19 43 


DANIEL 


FUND: 


MATURITY 
/ ENTRY 


09/16/04 
08/31/04 
09/16/04 
08/31/04 
09/16/04 
08/31/04 
09/16/04 
08/31/04 
09/16/04 
08/31/04 
09/16/04 
08/31/04 
09/16/04 


QO F SAN BRR AL N.C <r :Si€ ‘0 
DALY 4 1.5°=.5 5-4.= 44°87 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/04 TO 08/31/04 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
08/31/04 PURC 1.380 50,000,000.00 49,969, 333.33 
08/31/04 1. 381 =30;666...67 
08/31/04 PURC 1.380 50,000,000.00 49,969,333.33 
08/31/04 1. 3:8:1 -30,666.67 
08/31/04 PURC 1.380 50,000,000.00 49, 969,333.33 
08/31/04 13/80 -30,666.67 
08/31/04 PURC 1.380 50,000,000.00 49,969,333.33 
08/31/04 1.33/81 -30,666.67 
08/31/04 PURC 1.380 50,000,000.00 49,969,333.33 
08/31/04 1.3841 -30,666.67 
08/31/04 PURC 1.380 50,000,000.00 49,969, 333.33 
08/31/04 1.382 -30,666.67 
08/31/04 PURC 1.380 50,000,000.00 49,969,333.33 
08/31/04 1... 3:82 -30,666.67 


08/31/04 


PAGE: 6 
RUN: 09/02/04 00:00:11 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


SETTLEMENT 
= 49:96:97,393) 53'3 
= 497.916.973.331. 33 
=49', 969,333.33 
=4:97.969.,.33.3433 
=4'9',.9:6.9),3:3:3.., 33 
=4:9'79:6.95,3.3:3:..33 
=49',,9.6.9.,3:3:3..3'3 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 1 616 
( 52) 
SALE 3 69:7 
( 7) 
INTR 
( 1) 
MAT Peis 


PAR VALUE 


2296000000.00 


-195000000.00 


-2163600000.00 


M 


-2161089206.48 


Celt YEO) UN? TY: OF SAN FRANCISCO 
R DANIEL DA L ¥ 4-205 = 55 4)= "44 B57 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/04 TO 08/31/04 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) 
2295276991.80 =12:3 -00:8:; 2.0 
-195676700.31 -676,700.31 =22'6;.222) 82 
=3.2'5,,,0/0:0:./0:0 


=27,13:34,043)- 5:2 


PAGE: 7 
RUN: 09/02/04 00:00:11 
(GAIN) / 
LOSS SETTLEMENT 


=22:99'2.7699 1.80 


=339),1'61...03) 196:,.02:2 61.8491 
2197465 ...2'5 


2161311456.48 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


José Cisneros 


TREASURER 
Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
October 5, 2004 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the three months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $11,046,394 Earned Interest Yield 
Total Net Earnings $ 8,124,491 Pooled Funds 1.509% 
Average Age of Portfolio 100 Days All Funds 1.509% 


Total cost of the securities on hand September 30, 2004 was $2,328,425,121 with a market value of 
$2,330,914,002 plus fixed assets accrued earnings of $978,042. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of September 30, 2004. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of September 2004, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on September 30, 2004. 

4. General journal detailing purchases, sales, and interest activities during the month of September 
2004. 


Very truly yours, 


—— DOCUMENTS DEPT. 


José Cisneros 0 CT - 8 20 04 
Treasurer 
Enc SAN FRANCISCO 


PUBLIC LIBRARY 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. A. Ackerman 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNFS) 


TOTAL INCOME RECEIVED IN THIS PERIOD: 


TOTAL NET EARNINGS THIS PERIOD: 


AVERAGE DAILY PORTFOLIO BALANCE: 


EARNED INCOME YIELD THIS PERIOD: 


END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


OUNT 
oR 


NAV EDG: 
DAN 


PORTFOLIO 
9/01/04 THROUGH 


ASSETS 
5, 137,280.01 
3:3, 1573:, 473.55 
2,120,982,627.69 
1.820 
2,328,325,121.05 
2,328,354, 929.80 
1.846 


99.87 


99.87 


Y 
DA 


GOV'T SECURITIES 


OCF SAN F 
Ti ¥ 4-15 


ALL FUNDS 


LIABILITIES 


000 


.000 


ANC ISC 
By 451,74 4 4 


STAT? iS tele Ss 
9/30/04 


ASSETS 


100,000.00 
1.369 
100,000.00 
100,000.00 
1 O09 
107.00 


107.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: 1 
10/01/04 08:05:54 
TOTAL 


5,137,561 526 
3,173,586 ...05 
2,221,082,627 .69 
1.820 

2,328,425, 121..05 
2,328,454,929.80 
1.846 

N/A 

N/A 


1.820 
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Cel oh ¥ 7.3620 U Nt XY OF SAN FRANCISCO 
MR. DANIEL DALY 4. Te Sy =) (S52 4 =" de Ae 8. PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 10/02/04 00:01:06 
INVESTMENTS OUTSTANDING AS OF 9/30/04 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 18.41% (C) 1.724 1.734 99.460 431,000,000.00 428,672,617.09 
(Inv Type) 12 TREASURY NOTES 8.12%(C) 2.272 2.608 98.993 191,000,000.00 189,076,603.94 
(Inv Type) 41 FNMA DISCOUNT NOTES 10.69%(C) 1.780 1.787 99.582 250,000,000.00 248,954,129.45 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 25.51%(C) 1.718 1.720 99.844 595,000,000.00 594,070,568.06 
(Inv Type) 44 FMC DISCOUNT NOTES 19.54% (C) Pete OLS 8 “99777 456,000,000.00 454,985,125.85 
(Inv Type) 81 COMMERCIAL PAPER DISC 6.98% (C) 1699: 1.703 99/7314 163,000,000.00 162,566,076.66 
(Inv Type) 91 NEGOTIABLE C.D.'S 10.74% (C) 1.812 1.812 100.000 250,000,000.00 250,000,000.00 
(Inv Type) 1010 PUBLIC TIME DEPOSIT -00%(C) 1.350 1.350 100.000 100,000.00 100,000.00 


REPORT TOTALS === SS eS 
ASSETS FIXED 1.790 1.822 99.671 2,336,100,000.00 2,328,425,121.05 
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MR 
(RPTMKT) 

INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
40329 UNITED STATES TREAS BILLS 

09/24/04 10/07/04 
40344 UNITED STATES TREAS BILLS 
09/28/04 10/07/04 
40370 UNITED STATES TREAS BILLS 
09/30/04 10/14/04 
40371 UNITED STATES TREAS BILLS 
09/30/04 10/14/04 
40345 UNITED STATES TREAS BILLS 
09/28/04 01/20/05 
40237 UNITED STATES TREAS BILLS 
08/05/04 02/03/05 
40372 UNITED STATES TREAS BILLS 
09/30/04 02/10/05 
40321 UNITED STATES TREAS BILLS 
09/22/04 02/24/05 
40322 UNITED STATES TREAS BILLS 
09/22/04 02/24/05 
40323 UNITED STATES TREAS BILLS 
09/22/04 02/24/05 
40324 UNITED STATES TREAS BILLS 
09/22/04 02/24/05 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 
40051 T NOTE(99.31) 
03/08/04 06/30/05 
40365 T NOTE (99.20) 
09/30/04 08/31/06 
40366 T NOTE (99.20) 
09/30/04 08/31/06 
40367 T NOTE (99.20) 
09/30/04 08/31/06 
40368 T NOTE (99.20) 
09/30/04 08/31/06 
40382 T NOTE (99.20) 
09/30/04 08/31/06 
39282 T NOTE (95.24) 
05/15/02 11/15/06 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 


A 


GC let YC 0,U Nat YX 


40325 FEDERAL NATL MTG ASSN DISC N 
09/22/04 10/01/04 


DANIEL 


OF 


DALY 


SAN 
4 


FRANCIS €¢ oO 


1 5= 5°54 = "4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/04 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


CUSIP BANK 

BROK SAFE 

912795RFO 19 100 
43 000 

912795RFO tg 100 
40 000 

912795RG8 19 100 
40 000 

912795RG8 19 100 
40 000 

912795RW3 1:9 100 
40 000 

912795RY9 19 100 
40 000 

912795RZ6 19 100 
40 000 

912795SB8 19 100 
40 000 

912795SB8 19 100 
40 000 

912795SB8 19 100 
40 000 

912795SB8 19 100 
40 000 

18.39% (M) 

912828BC3 19 100 
40 000 

912828CU2 19 100 
89 000 

912828CU2 19 100 
45 000 

912828CU2 19 100 
87 000 

912828CU2 159 100 
40 000 

912828CU2 19 100 
43 000 

9128277F3 1:9 100 
87 000 

8.19% (M) 

313588H99 19 100 
87 000 


YTM TR 
1.5200 
1.5208 
1.5500 
1.5506 
1.5050 
1.5059 
1.5050 
1.5059 
1.7650 
1.7749 
1.6900 
do E22 
1.8200 
1.8323 
1.8400 
1.8547 
1.8400 
1.8547 
1.8400 
1.8547 
1.8400 
1.8547 


1.1250 
1.1698 
2.3750 
2.5804 
2531790 
2.9762 
22:3:71'510 
2.5804 
2.3750 
2.5804 
2.3750 


2.6084 


PAR/ SHARES 
BOOK 
16,000,000.00 
15 991, 2007 28 
10,000,000.00 
9,996,125.00 
50,000,000.00 
49,970,736.11 
50,000,000.00 
49,970,736.11 
50,000,000.00 
49,720,541.67 
25,000,000.00 
24,785,454. 86 
50,000,000.00 
49,663,805.56 
50,000,000.00 
49,603,888. 89 
50,000,000.00 
49,603,888. 89 
50,000,000.00 
49,603,888. 89 
30,000,000.00 
29,762,333.33 
431,000,000.00 
428,672,617.09 


50,000,000.00 
49,970,703.13 
21,000,000.00 
20,960,942.25 
20,000,000.00 
19,964,364.64 
20,000,000.00 
19,962,802.14 
20,000,000.00 
19,962,802.14 
20,000,000.00 
19, 961,239:. 64 
40,000,000.00 
38,293,750.00 
191,000,000.00 
189,076,603.94 


30,000,000.00 
29,987,100.00 


487 


MARKET VALUE 

MARKET PRICE 
15,995,000.00 
99.96875000000 

9,996,875.00 
99.96875000000 
49,968,750.00 
99.93750000000 
49,968,750.00 
99 .93750000000 
49,718,750.00 
99.43750000000 
24,843,750.00 
99.37500000000 
49,656,250.00 
99 .31250000000 
49,609,375.00 
99.21875000000 
49,609,375.00 
99.21875000000 
49,609,375.00 
99.21875000000 
29,765,625.00 
99.21875000000 
428,741,875.00 
99.47607300000 


49,656,250.00 
99.31250000000 
20,921,250.00 
99.62500000000 
19,925,000.00 
99.62500000000 
19,925,000.00 
99.62500000000 
19,925,000.00 
99.62500000000 
1:9, 9257.000.00 
99.62500000000 
40,700,000.00 
101.7500000000 
190,977,500.00 
99.98822000000 


30,000,000.00 
100.0000000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
4,728.89 
SUNGARD 
dy, 291%. 617 
SUNGARD 
2, 090528 
SUNGARD 
2,090.28 
SUNGARD 
Tp Soscdd 
SUNGARD 
675. 192721 
SUNGARD 
2,927 e718 
SUNGARD 
23,000.00 
SUNGARD 
23,000.00 
SUNGARD 
23,000.00 
SUNGARD 
13,800.00 
SUNGARD 


142,153.53 
SUNGARD 
42,710.63 
SUNGARD 
40,676.79 
SUNGARD 
40,676.79 
SUNGARD 
40,676.79 
SUNGARD 
40,676.79 
SUNGARD 
528,804.35 
SUNGARD 


12,900.00 
SUNGARD 


10/02/04 


PAGE: 1 
00:01:09 


UNREALIZED GAIN 
UNREALIZED LOSS 


-4,076.39 
=4 076.39 
-9,145.84 
-8,897.57 
-10,083.34 
-17,513.89 
~17,513.89 
=1'7) D389 
=10'7508.33 


-00 


=314,,453'.13 
1,640.62 


0.00 
1,9/6.2).:510 
tT DOArero!O 
3),.125, 010 


2,406,250.00 


2,414,140.62 
=32'4,, 459 eS 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/04 
MAJOR SORT KEY IS ICC# 


MR DANIEL 

(RPTMKT ) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
40266 FEDERAL NATL MTG ASSN DISC N 313588L37 1:9 
08/27/04 10/19/04 40 
40327 FEDERAL NATL MTG ASSN DISC N 313588R49 19 
09/23/04 11/29/04 40 
40326 FEDERAL NATL MTG ASSN DISC N 313588R56 19 
09/23/04 11/30/04 40 
40373 FEDERAL NATL MTG ASSN DISC N 313588U37 19 
09/30/04 12/22/04 89 
40247 FEDERAL NATL MTG ASSN DISC N 313589BR3 19 
08/16/04 02/09/05 40 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 10.69% 
40361 FEDL HOME LOAN BK CONS DISC 313384742 19 
09/29/04 10/04/04 87 
40362 FEDL HOME LOAN BK CONS DISC 313384342 19 
09/29/04 10/04/04 87 
40363 FEDL HOME LOAN BK CONS DISC 313384342 19 
09/29/04 10/04/04 87 
40364 FEDL HOME LOAN BK CONS DISC 313384342 19 
09/29/04 10/04/04 87 
40380 FEDL HOME LOAN BK CONS DISC 313384367 19 
09/30/04 10/06/04 87 
40381 FEDL HOME LOAN BK CONS DISC 313384367 19 
09/30/04 10/06/04 87 
40298 FEDL HOME LOAN BK CONS DISC 313384383 19 
09/15/04 10/08/04 40 
40299 FEDL HOME LOAN BK CONS DISC 313384783 1:9 
09/15/04 10/08/04 40 
40300 FEDL HOME LOAN BK CONS DISC 313384783 19 
09/15/04 10/08/04 40 
40328 FEDL HOME LOAN BK CONS DISC 3133840928 19 
09/23/04 11/19/04 40 
40351 FEDL HOME LOAN BK CONS DISC 313384R68 19 
09/29/04 12/01/04 45 
40352 FEDL HOME LOAN BK CONS DISC 313384R68 19 
09/29/04 12/01/04 45 
40374 FEDL HOME LOAN BK CONS DISC 313384U80 19 
09/30/04 12/27/04 87 
40375 FEDL HOME LOAN BK CONS DISC 313384U80 19 
09/30/04 12/27/04 87 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 25.49% 


(M) 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


(M) 


CPN RATE 
YTM TR 
1.5800 
1.5837 
1.7800 
1.7859 
1.7800 
1.7860 
1.8800 
1.8882 


1.7798 
1.7874 


1.7100 
1.7104 
1.7100 
1.7104 
1.7100 
1.7104 
1.6500 
1.6505 
1.6500 
1.6505 
1.6400 
1.6417 
1.6400 
1.6417 
1.6400 
1.6417 
1.7500 
1.7549 
1.7900 
1. 7:95'6 
1.7900 
1.7956 
1.8500 
1.8584 
1.8500 
1.8584 
abl) 
1.7204 


PAR/ SHARES 
BOOK 
21,000,000.00 
20,951,,151..67 
50,000,000.00 
49; :83.4,,.3'61 221. 
50,000,000.00 
49,831,888.89 
50,000,000.00 
49,783,277.78 
49,000,000.00 
48,566,350.00 
250,000,000.00 
248,954,129.45 


50,000,000.00 
49,988,125.00 
50,000,000.00 
49,988,125.00 
50,000,000.00 
49,988,125.00 
20,000,000.00 
19,995,250.00 
50,000,000.00 
49,986,250.00 
50,000,000.00 
49,986,250.00 
50,000,000.00 
49,947,611.11 
50,000,000.00 
49,947,611.11 
40,000,000.00 
39,958,088.89 
10,000,000.00 
9:7 972, 29 167 
50,000,000.00 
49,843,375.00 
25,000,000.00 
24,921,687.50 
50,000,000.00 
49) 113 888589 
50,000,000.00 
49,773,888.89 
595,000,000.00 
594,070,568.06 


48 7 


MARKET VALUE 

MARKET PRICE 
20,981,625.00 
99.91250000000 
49,856,597.22 
99.71319444444 
A97,,8537,333°..33 
99.70666666667 
495,799; 599 3516 
99°. 599 VI Ld 
48,682,616.11 
99.35227777778 
249,173, 727.22 
99.66949100000 


49,992,458.33 
99.98491666667 
49,992,458.33 
99.98491666667 
49,992,458.33 
99.98491666667 
19,,99'6, 9'83:..33 
99.98491666667 
49,987,430.56 
99.97486111111 
49,987,430.56 
99.97486111111 
49,982,402.78 
99.96480555556 
49,982,402.78 
99.96480555556 
3:91, 985;;,9/22:,.22 
99.96480555556 

97975. 3163: 389 
99.75363888889 
49,845,805.56 
99-69 L611 Ad 
24,922,902 ...7:8 
99°..69'1. 64 Tey 
49,780,083 .33 
99.56016666667 
49,780,083 .33 
99.56016666667 
594,204,186.11 
99.86625000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
3:2,:258).3:3 
SUNGARD 
LOTT. 8 
SUNGARD 
LOFT T TS 
SUNGARD 

2, sO aia I 
SUNGARD 
112,700.00 
SUNGARD 


4,750.00 
SUNGARD 
4,750.00 
SUNGARD 
4,750.00 
SUNGARD 
1,900.00 
SUNGARD 
Qi 29 OH 
SUNGARD 
2, 291.5617 
SUNGARD 
36,444.45 
SUNGARD 
36,444.45 
SUNGARD 
2:9), S52 55 
SUNGARD 
3,888.89 
SUNGARD 
AT OZ S212 
SUNGARD 
2,486.11 
SUNGARD 
2,569.44 
SUNGARD 
2,569.44 
SUNGARD 


10/02/04 
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UNREALIZED GAIN 
UNREALIZED LOSS 


-1,785.00 
2,458.33 


1,666.66 
13,666.67 


3,566.11. 


2:1, SO adel 
-1,785.00 


-416.67 
-416.67 
-166.67 
= ae. 
=o, We, Ae 
=1,652 578 
=19//6512;.37'8 
ca eS Ae Mea AP 
-816.67 
-2,541.66 


=1,,2701.83 
3,625.00 


3,625.00 


7,250.00 
-12,895.84 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/04 
MAJOR SORT KEY IS ICC# 


CLL Ys SG OsU NY OF 
MR DANIEL DALY 
(RPTMKT ) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
40330 FEDL HOME LLN MTG CORP DISC 313396K44 19 100 
09/24/04 10/12/04 87 000 
40340 FEDL HOME LLN MTG CORP DISC 313396M26 19 100 
09/28/04 10/26/04 87 000 
40341 FEDL HOME LLN MTG CORP DISC 313396M26 19 100 
09/28/04 10/26/04 87 000 
40342 FEDL HOME LLN MTG CORP DISC 313396M26 19 100 
09/28/04 10/26/04 87 000 
40343 FEDL HOME LLN MTG CORP DISC 313396M26 19 100 
09/28/04 10/26/04 87 000 
40383 FEDL HOME LLN MTG CORP DISC 313396M26 159 100 
09/30/04 10/26/04 43 000 
40376 FEDL HOME LLN MTG CORP DISC 313396N90 19 100 
09/30/04 11/10/04 87 000 
40377 FEDL HOME LLN MTG CORP DISC 313396N90 19 100 
09/30/04 11/10/04 87 000 
40378 FEDL HOME LLN MTG CORP DISC 313396N90 Ak 100 
09/30/04 11/10/04 87 000 
40346 FEDL HOME LLN MTG CORP DISC 313396R54 19 100 
09/28/04 11/30/04 40 000 
40353 FEDL HOME LLN MTG CORP DISC 313396U92 19 100 
09/29/04 12/28/04 43 000 
40347 FEDL HOME LN MTG CORP DISC N 313397AD3 19 100 
09/28/04 01/04/05 43 000 
40354 FEDL HOME LN MTG CORP DISC N 313397AD3 19 100 
09/29/04 01/04/05 43 000 

SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 19.52% (M) 
40270 US BANK CP 91160AK50 £9 100 
08/27/04 10/05/04 44 000 
40217 BOA CP 0660POKI9 19 100 
07/20/04 10/18/04 40 000 
40355 BOA CP 0660P0LG6 19 100 
09/29/04 11/16/04 40 000 
40356 BOA CP 0660POLW1 19 100 
09/29/04 11/30/04 40 000 

SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 6.98% (M) 
40259 WFB CD 9497P1AG4 19 100 
08/24/04 10/05/04 40 000 


CPN RATE 
YTM TR 


1.7200 
1s7215 
1 7350 
1 TSS 
157350 
Ie TS: 73. 
1.7350 
Teh Siii3 
1.7350 
17373 
1.8000 
1.8041 
1.7600 
1.7635 
1.7600 
Pe763:5 
1.7600 
1.7635 
1.8000 
1.8057 
1.8800 
1.8889 
1.9000 
1.9099 


de 5i7'010 
DU 
1.5300 
15359 
1.7800 
1.7842 
1.8000 
1.8056 


1.7034 


1.5800 
1.5800 


PAR/ SHARES 
BOOK 


24,000,000.00 
23,979,360.00 
50,000,000.00 
49;93:2,527% 78 
50,000,000.00 
49,.9325,527.78 
50,000,000.00 
49,932,527 78 
25,000,000.00 
24,966,263.89 
14,000,000.00 
13,981,782.50 
50,000,000.00 
49,899,777.78 
50,000,000.00 
49,899,777.78 
50,000,000.00 
49,899,777.78 
11,000,000.00 
10,965,350.00 
40,000,000.00 
39,812,000.00 
29,000,000.00 
28,850,005.56 
13,000,000.00 
127,933, ,4 47.522 
456,000,000.00 
454,985,125.85 


38,000,000.00 
37,935, 3:68:..33 
25,000,000.00 
24,904,375.00 
50,000,000.00 
49° 7-8817,.333'533: 
50,000,000.00 
49,845,000.00 
163,000,000.00 
162,566,076. 66 


50,000,000.00 
50,000,000.00 


487 


MARKET VALUE 
MARKET PRICE 


23,986,726.67 
99.94469444444 
49,937,152.78 
99.87430555556 
49", 93:7, 152.78 
99.87430555556 
49,937, 152.78 
99.87430555556 
24,968,576.39 
99.87430555556 
13,982,402.78 
99.87430555556 
49,899,444.44 
99.79888888889 
49,899,444.44 
99.79888888889 
49,899,444.44 
99.79888888889 
10,966, 633.33 
99 .69666666667 
39,822,044.44 
99. Soba daa 
28,850,770.83 
99.48541666667 
12), 933,104 07 
99.48541666667 
455,020,050.27 
99.78509900000 


37,992,400.00 
99.98000000000 
24,978,750.00 
99.91500000000 
49,885,000.00 
99.77000000000 
49,847,500.00 
99.69500000000 
162,703,650.00 
99.81819000000 


49,998,521.85 
99.99704369662 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


8,026.67 
SUNGARD 
Ta229 ald 
SUNGARD 
Pp22o Aq 
SUNGARD 
Wpnedea), 
SUNGARD 
3,614.58 
SUNGARD 

700.67 
SUNGARD 
2,444.44 
SUNGARD 
2,444.44 
SUNGARD 
2,444.44 
SUNGARD 
1,650.00 
SUNGARD 
4,177.78 
SUNGARD 
4,,.591)..67/ 
SUNGARD 
Lesi2 22 
SUNGARD 


58,002.78 
SUNGARD 
117562... 50 
SUNGARD 
4,944.44 
SUNGARD 
5,000.00 
SUNGARD 


83,388.89 
SUNGARD 


10/02/04 
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UNREALIZED GAIN 
UNREALIZED LOSS 


-2,604.17 
-2,604.17 
-1,302.08 

-80.39 
=2 71 TILae tS 
-2,777.78 
Sarda 

-366.67 


5,866.66 


-3,826.40 


5,866.66 
-24,096.66 


= 97 Ada 


= 37 872510 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/04 


100 
000 


Coryrey / ©10° Ur Ny 
MR. DANIEL D Aol ¥ 
(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
40357 WFB CD 9497P1HR3 19 
09/29/04 11/15/04 40 
40379 US BANK CD 90333UCV2 19 
09/30/04 11/30/04 99 
40358 BOA CD 06050GFQ8 a9) 
09/29/04 01/11/05 40 
40359 BOA CD 06050GFR6 19 
09/29/04 01/25/05 40 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 10.73% (M) 
40216 PUBLIC TIME DEPOSIT Lg 
07/17/04 01/15/05 60 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT . 00% (M) 


GRAND TOTAL 


CPN RATE 
YTM TR 
1.7700 
1.7700 
1.8000 
1.8000 
1.9500 
1.9500 


1.8120 
1.8120 


1.3500 
1.3500 
1 .3:500 
1.3500 


1.7902 
1.8219 


MAJOR SORT KEY IS ICC# 


PAR/ SHARES 
BOOK 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
250,000,000.00 
250,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2336100000.00 
2328425121.05 


487 


MARKET VALUE 

MARKET PRICE 
49),,99:87,:729.55:3 
99.99743905638 
50,000,844.66 
100.0016893206 
49:79:95, 139515: 
99.99427949035 
49,998,368.02 
99.99673603945 
249,993,593.81 
99.99743800000 


99,419.94 
99.41994444444 
99,419.94 
99.41994400000 


2330914002.35 
99.77800600000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
4,916.67 
SUNGARD 
2,500.00 
SUNGARD 
5,416.67 
SUNGARD 
5,444.44 
SUNGARD 


3.75 
SUNGARD 


10/02/04 
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UNREALIZED GAIN 
UNREALIZED LOSS 


844.66 


2,449,459.71 
-469,815.79 


v 


™ 


“ 


Mt 


gone s = +e Ss 


i 237 ,seeetoonsd 
sr neieds Se 


ee ee ee | 


aa tT pawee,ees 


53° ¢ta- 38 


2 etagereesy? 
aa $32.24 


nN 


>oe8 rer tages es 


-3* $20" oR 
ewt’ &é 


~~" ot] “aa 


pe T* 
2 5 pes 


(SIRPT) 


40329 
40344 
40370 
40371 
40345 
40237 
40372 
40321 
40322 
40323 
40324 


dd a od od 


SUBTOTAL 


40051 
40365 
40366 
40367 
40368 
40382 
39282 


PPP rYprp yp 


SUBTOTAL 


40325 
40266 
40327 
40326 
40373 
40247 


et a 


SUBTOTAL 


40361 
40362 
40363 
40364 
40380 
40381 
40298 
40299 
40300 
40328 
40351 
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CL NY 3/ 2C3OrcU Ney OF SAN BR AGN CL S10 
MR DANIEL DALY 41.5 = 5 5 4 = 4-4-8 7 
INVESTMENT EON Web NTO ORY ¥ 
INVESTMENTS OUTSTANDING AS OF. 9/30/04 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 

DESCRIPTION + CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE 
UNITED STATES TREAS BILL 912795RFO 100 10/07/04 09/24/04 000 1.520 1.521 99.945 
UNITED STATES TREAS BILL 912795RFO 100 10/07/04 09/28/04 000 1.550 1.551 99.961 
UNITED STATES TREAS BILL 912795RG8 100 10/14/04 09/30/04 000 1.505 1.506 99.941 
UNITED STATES TREAS BILL 912795RG8 100 10/14/04 09/30/04 000 1.505 1.506 99.941 
UNITED STATES TREAS BILL 912795RW3 100 01/20/05 09/28/04 000 1.765 1.775 99.441 
UNITED STATES TREAS BILL 912795RY9 100 02/03/05 08/05/04 000 1.690 1.712 99.142 
UNITED STATES TREAS BILL 912795RZ6 100 02/10/05 09/30/04 000 1.820 1.832 99.328 
UNITED STATES TREAS BILL 912795SB8 100 02/24/05 09/22/04 000 1.840 1.855 99.208 
UNITED STATES TREAS BILL 912795SB8 100 02/24/05 09/22/04 000 1.840 1.855 99.208 
UNITED STATES TREAS BILL 912795SB8 100 02/24/05 09/22/04 000 1.840 1.855 99.208 
UNITED STATES TREAS BILL 912795SB8 100 02/24/05 09/22/04 000 1.840 1.855 99.208 
(Inv Type) 11 TREASURY BILLS 18.41%(C) 1.724 1.734 99.460 
T NOTE(99.31) 912828BC3 100 06/30/05 03/08/04 000 1.125 1.170 99.941 
T NOTE (99.20) 912828CU2 100 08/31/06 09/30/04 000 2.375 2.580 99.814 
T NOTE (99.20) 912828CU2 100 08/31/06 09/30/04 000 2.375 2.576 99.822 
T NOTE (99.20) 912828CU2 100 08/31/06 09/30/04 000 2.375 2.580 99.814 
T NOTE (99.20) 912828CU2 100 08/31/06 09/30/04 000 2.375 2.580 99.814 
T NOTE (99.20) 912828CU2 100 08/31/06 09/30/04 000 2.375 2.585 99.806 
T NOTE (95.24) 9128277F3 100 11/15/06 05/15/02 000 3.500 4.559 95.734 
(Inv Type) 12 TREASURY NOTES 8.12%(C) 2.272 2.608 98.993 
FEDERAL NATL MTG ASSN DI 313588H99 100 10/01/04 09/22/04 000 1.720 1.721 99.957 
FEDERAL NATL MTG ASSN DI 313588137 100 10/19/04 08/27/04 000 1.580 1.584 99.767 
FEDERAL NATL MTG ASSN DI 313588R49 100 11/29/04 09/23/04 000 1.780 1.786 99.669 
FEDERAL NATL MTG ASSN DI 313588R56 100 11/30/04 09/23/04 000 1.780 1.786 99.664 
FEDERAL NATL MTG ASSN DI 313588037 100 12/22/04 09/30/04 000 1.880 1.888 99.567 
FEDERAL NATL MTG ASSN DI 313589BR3 100 02/09/05 08/16/04 000 1.800 1.816 99.115 
(Inv Type) 41 FNMA DISCOUNT NOTES 10.69% (C) £780;  1:7/B7- 1199:.'5'82 
FEDL HOME LOAN BK CONS D 313384742 100 10/04/04 09/29/04 000 1.710 1.710 99.976 
FEDL HOME LOAN BK CONS D 31338442 100 10/04/04 09/29/04 000 1.710 1.710 99.976 
FEDL HOME LOAN BK CONS D 313384J42 100 10/04/04 09/29/04 000 1.710 1.710 99.976 
FEDL HOME LOAN BK CONS D 31338442 100 10/04/04 09/29/04 000 1.710 1.710 99.976 
FEDL HOME LOAN BK CONS D 313384J67 100 10/06/04 09/30/04 000 1.650 1.650 99.973 
FEDL HOME LOAN BK CONS D 31338467 100 10/06/04 09/30/04 000 1.650 1.650 99.973 
FEDL HOME LOAN BK CONS D 31338483 100 10/08/04 09/15/04 000 1.640 1.642 99.895 
FEDL HOME LOAN BK CONS D 313384J83 100 10/08/04 09/15/04 000 1.640 1.642 99.895 
FEDL HOME LOAN BK CONS D 313384783 100 10/08/04 09/15/04 000 1.640 1.642 99.895 
FEDL HOME LOAN BK CONS D 313384928 KOO 1 9//04=09)/23;/04 000) a7 50> Ab .755 19957123 
FEDL HOME LOAN BK CONS D 313384R68 100 12/01/04 09/29/04 000 1.790 1.796 99.687 


RUN: 


PAR VALUE 
SHARES 


16,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 


50,000,000.00 
21,000,000.00 
20,000,000.00 
20,000,000.00 
20,000,000.00 
20,000,000.00 
40,000,000.00 


30,000,000.00 
21,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
49,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
10,000,000.00 
50,000,000.00 
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BOOK VALUE 


15, 991), 217.78 
9, 996,125.00 
49,970,736.11 
497970; 736.11 
49,720,541.67 
24,785,454. 86 
49,663,805.56 
49,603,888.89 
49,603,888.89 
49,603,888.89 
2'9;,162),.3:33:.33 


49:97:00, 7033.53 
20,960,942.25 
19,964,364.64 
19,962,802.14 
19,962,802.14 
19,961,239.64 
38,293,750.00 


29,987,100.00 
2'0;,, 9:51, U5 1697 
49,834,361.11 
49,831,888.89 
BOP US Sad lho 
48,566,350.00 


49,988,125.00 
49,988,125.00 
49,988,125.00 
1:9: 9955 :2505'00 
49,986,250.00 
49,986,250.00 
VG Se M en jlab satal 
49,947,611.11 
39,958,088. 89 
97,972), 29. 6 
49,843,375.00 
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A 40352 
A 40374 
A 40375 


SUBTOTAL 


40330 
40340 
40341 
40342 
40343 
40383 
40376 
40377 
40378 
40346 
40353 
40347 
40354 


PPP PP PPP PPP YP YP 


SUBTOTAL 


40270 
40217 
40355 
40356 


PP PP 


SUBTOTAL 


40259 
40357 
40379 
40358 
40359 


te 


SUBTOTAL 


A 40216 


SUBTOTAL 


MR 

DESCRIPTION CUSIP 
FEDL HOME LOAN BK CONS D 313384R68 
FEDL HOME LOAN BK CONS D 313384U80 
FEDL HOME LOAN BK CONS D 313384U80 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 
FEDL HOME LLN MTG CORP D 313396K44 
FEDL HOME LLN MTG CORP D 313396M26 
FEDL HOME LLN MTG CORP D 313396M26 
FEDL HOME LLN MTG CORP D 313396M26 
FEDL HOME LLN MTG CORP D 313396M26 
FEDL HOME LLN MTG CORP D 313396M26 
FEDL HOME LLN MTG CORP D 313396N90 
FEDL HOME LLN MTG CORP D 313396N90 
FEDL HOME LLN MTG CORP D 313396N90 
FEDL HOME LLN MTG CORP D 313396R54 
FEDL HOME LLN MTG CORP D 313396U92 
FEDL HOME LN MTG CORP DI 313397AD3 
FEDL HOME LN MTG CORP DI 313397AD3 
(Inv Type) 44 FMC DISCOUNT NOTES 


US BANK CP 


BOA CP 
BOA CP 
BOA CP 


(Inv Type) 


WFB CD 
WFB CD 


81 COMMERCIAL 


US BANK CD 


BOA CD 
BOA CD 


(Inv Type) 


91 NEGOTIABLE 


PUBLIC TIME DEPOSIT 


(Inv Type) 


Gui Ye On Ur ONe iY: 


91160AK50 
0660POKJ9 
0660P0LG6 
0660POLW1 


DANTEL 


100 
100 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 
100 
100 


PAPER DISC 


9497P1AG4 
9497P1HR3 
90333UCV2 
06050GFQ8 
06050GFR6 


C2D.. 0S 


100 
100 
100 
100 
100 


100 


OF SAN 


ER AoN Cir Ss C0 


DA Ly Y Avi 5: = 55-4 = 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 9/30/04 
MAJOR SORT KEY IS ICC# 
MATURITY PURCHASE SAF/ CUPN TRDNG 
(TICKER) DATE PURP RATE YIELD 
12/01/04 09/29/04 000 1.790 1.796 
12/27/04 09/30/04 000 1.850 1.858 
12/27/04 09/30/04 000 1.850 1.858 
25..51%.(C) L780 7:2:0 
10/12/04 09/24/04 000 1.720 1.721 
10/26/04 09/28/04 000 1.735 1.737 
10/26/04 09/28/04 000 1.735 1.737 
10/26/04 09/28/04 000 1.735 1.737 
10/26/04 09/28/04 000 1.735 1.737 
10/26/04 09/30/04 000 1.800 1.804 
11/10/04 09/30/04 000 1.760 1.764 
11/10/04 09/30/04 000 1.760 1.764 
11/10/04 09/30/04 000 1.760 1.764 
11/30/04 09/28/04 000 1.800 1.806 
12/28/04 09/29/04 000 1.880 1.889 
01/04/05 09/28/04 000 1.900 1.910 
01/04/05 09/29/04 000 1.900 1.910 
19.54% (C) 1.774 . 1.778 
10/05/04 08/27/04 000 1.570 1.573 
10/18/04 07/20/04 000 1.530 1.536 
11/16/04 09/29/04 000 1.780 1.784 
11/30/04 09/29/04 000 1.800 1.806 
6.98%(C) 1.699 1.703 
10/05/04 08/24/04 000 1.580 1.580 
11/15/04 09/29/04 000 1.770 1.770 
11/30/04 09/30/04 000 1.800 1.800 
01/11/05 09/29/04 000 1.950 1.950 
01/25/05 09/29/04 000 1.960 1.960 
10.74%(C) 1.812 1.812 
01/715/05 07/17/04 -000° 1.350 1.350 
-00%(C) 12350% 13350 


1010 PUBLIC TIME DEPOSIT 


448 7 


99.914 
99.865 
99.865 
99.865 
99.865 
99.870 
99.800 
99.800 
99.800 
99.685 
99.530 
99.483 
99.488 


99.830 
99.618 
99.763 
99.690 


100.000 
100.000 
100.000 
100.000 
100.000 


100.000 


RUN: 


PAR VALUE 
SHARES 


25,000,000.00 
50,000,000.00 
50,000,000.00 


24,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
14,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
11,000,000.00 
40,000,000.00 
29,000,000.00 
13,000,000.00 


38,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


100,000.00 


10/02/04 


PAGE: 2 
00:01:06 


BOOK VALUE 


24,921,687.50 
49,773,888.89 
49,773,888.89 


23,979,360.00 
49,932,527.78 
49,932,527.78 
49,932,527.78 
24,966,263.89 
13,,981,,782:.50 
49,899,777.78 
49,899,777. 78 
49',899:,70757 08 
10,965,350.00 
39,812,000.00 
28,850,005.56 
12,933,447.22 


37 935,368.33 
24,904,375.00 
49,881,333.33 
49,845,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


100,000.00 
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(SIRPT) 


Cl Df Ya /" C2020 NTT ¥ OF SAN FRANCISCO 


MR. DANIEL DALY 4i5-55 4- 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 9/30/04 
MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ CUPN TRDNG 


CUSIP NO. (TICKER) DATE PURP RATE YIELD 
REPORT TOTALS a 
ASSETS FIXED 1.790 1.822 


448: 17 


RUN: 


PAR VALUE 
SHARES 


PAGE: 3 
10/02/04 00:01:06 


BOOK VALUE 


Corl Day/s CeO USN Tow. OF SAN ERA N Cor S$ CO 
MR. DANIEL DALY 4°15 = (5°95 4 = 44 8:7 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 10/02/04 00:01:06 
INVESTMENTS OUTSTANDING AS OF 9/30/04 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40216 PUBLIC TIME DEPOSIT 100 01/15/05 07/17/04 000 1.350 1.350 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.350 1.350 100.000 100,000.00 100,000.00 


REPORT TOTALS = a 
ASSETS FIXED 1.350 1.350 100.000 100,000.00 100,000.00 


22 
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op oa: | 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


40232 


40235 


DESCRIPTION/ POOL# 
MEMO 
T NOTE (95.24) 


TREASURY BILLS 


TREASURY BILLS 


FEDERAL HOME LOAN DISC 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


FEDERAL NATL MTG ASSN 


BOA CP 
FEDL HOME LLN MTG CORP 
FEDL HOME LOAN BK CONS 
FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
FEDL HOME LOAN BK CONS 
BOA CP 
BOA CP 
BOA CP 
WFB CD 


Gil TY / G OrUe Neh ¥ 


MR 
BANK BROK 
CASH DATE 

ke, 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 89 

19 89 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 43 

19 43 

19 43 

19 40 

19 40 

19 40 

19 40 


DANIEL 


FUND: 


MATURITY 
/ENTRY 


11/15/06 
09/14/04 
09/09/04 
10/01/04 
09/16/04 
10/01/04 
09/29/04 
10/01/04 
09/23/04 
09/17/04 
09/30/04 
10/01/04 
09/23/04 
10/01/04 
09/23/04 
10/01/04 
09/02/04 
10/01/04 
09/09/04 
10/01/04 
09/16/04 
10/01/04 
09/15/04 
10/01/04 
09/07/04 
10/01/04 
09/01/04 
10/01/04 
09/15/04 
10/01/04 
09/08/04 
10/01/04 
09/28/04 
10/01/04 
09/15/04 
10/01/04 
09/28/04 
10/01/04 
09/27/04 
10/01/04 
09/30/04 
10/01/04 
09/01/04 


F SAN BE +Ry ALN: Cr ES: €) 0 
DALY Ase 5). =". 5) Se 4, =a 4) 8) 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/04 TO 09/30/04 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ‘ORIGINAL FACE PREM / (DISC) 
09/15/04 PSAL 3.500 -10,000,000.00 -9,573,437.50 
09/15/04 4.559 426,562.50 
09/09/04 MAT 1.000 -35,000,000.00 -34,858,055.56 
09/09/04 1.004 
09/16/04 MAT 1.015 -35,000,000.00 -34,849,018.75 
09/16/04 1.019 
09/29/04 MAT 1.070 -50,000,000.00 -49,753,305.56 
09/29/04 1.075 
09/17/04 SALE 1.020 -40,000,000.00 -39,822,066.67 
09/17/04 1.025 VT 933.33 
09/30/04 MAT 1.020 -30,000,000.00 -29,860,600.00 
09/30/04 1.025 
09/23/04 MAT 1.080 -50,000,000.00 -49,769,000.00 
09/23/04 1.085 
09/23/04 MAT 1.080 -50,000,000.00 -49,769,000.00 
09/23/04 1.085 
09/02/04 MAT 1.080 -25,000,000.00 -24,913,750.00 
09/02/04 1.084 
09/09/04 MAT 1.100 -50,000,000.00 -49,813,611.11 
09/09/04 1.104 
09/16/04 MAT 1.275 -25,000,000.00 -24,918,541.67 
09/16/04 tes 21/9 
09/15/04 MAT 1.420 -16,000,000.00 -15,943,200.00 
09/15/04 1.425 
09/07/04 MAT 1.400 -50,000,000.00 -49, 867,777.78 
09/07/04 1.404 
09/01/04 MAT 1.300 -30,000,000.00 -29, 939,333.33 
09/01/04 1.303 
09/15/04 MAT 1.340 -30,000,000.00 -29,930,766.67 
09/15/04 1.343 
09/08/04 MAT 1.330 =10;,,000,000.00 -=9,979,,680...56 
09/08/04 1.333 
09/28/04 MAT 1.390 -210,000,000.00 -=9,971,041.67 
09/28/04 1.394 
09/15/04 MAT 1.350 -35,000,000.00 -34,929,125.00 
09/15/04 1.353 
09/28/04 MAT 1.480 -50,000,000.00 -49,874,611.11 
09/28/04 1.484 
09/27/04 MAT 1.480 -50,000,000.00 -49,876,666.67 
09/27/04 1.484 
09/30/04 MAT 1.480 -50,000,000.00 -49,870,500.00 
09/30/04 1.484 
09/01/04 MAT 1.400 -50,000,000.00 -50,000,000.00 
09/01/04 1.400 


10/01/04 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


-116,983.70 
-141,944.44 
=150:;, 9812.25 
-246,694.44 
=17.1),,133 33 
-139,400.00 
-231,000.00 
-231,000.00 
-86,250.00 
-186,388.89 
-81,458.33 
-56, 800.00 
=1:3'2)7.222 22 
-60,666.67 
=69', 233.33 
-20,319.44 
=28,958.33 
=7.:0),.875.. 00 
=12'5,,3:88).89 
=1'2:3), 333-33 
-129,500.00 


-64,166.67 


10/02/04 


PAGE: 1 
00:01:05 


(GAIN) /LOSS 
SETTLEMENT 


-628,906.25 
1:0:,,34:9", 3257...4'5 


35,000,000.00 
35,000,000.00 
50,000,000.00 

2',,933' 533 
39,990,666.67 
30,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
25,000,000.00 
16,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 
10,000,000.00 
10,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 


50,064,166.67 
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* ACTIVE TRANSACTIONS 


DESCRIPTION/ POOL# 


MEMO 


BOA CP 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
WFB CD 
WFB CD 
WFB CD 
BOA CP 
WFB CD 

TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 


TREASURY 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


* 


PY eS OO UN TY. 


is: 

MR 
BANK BROK 
CASH DATE 

19 40 

1:9 40 

19 87 

19 87 

9 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 43 

19 43 

19 43 

19 43 

19 43 

as) 43 

19 43 

19 43 


DANTEL 


DA 


F 
L Y¥ 


SAN 


415 > 


DETAIL TRANSACTION REPORT - 
09/30/04 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


FUND: 


MATURITY 
/ENTRY 


09/21/04 
10/01/04 
09/21/04 
10/01/04 
09/07/04 
10/01/04 
09/10/04 
10/01/04 
09/16/04 
10/01/04 
09/16/04 
10/01/04 
09/16/04 
10/01/04 
09/16/04 
10/01/04 
09/16/04 
10/01/04 
09/28/04 
10/01/04 
09/28/04 
10/01/04 
09/29/04 
10/01/04 
09/24/04 
10/01/04 
09/28/04 
10/01/04 
09/16/04 
10/01/04 
09/16/04 
10/01/04 
09/16/04 
10/01/04 
09/16/04 
10/01/04 
09/16/04 
10/01/04 
09/16/04 
10/01/04 
09/16/04 
10/01/04 
09/16/04 
10/01/04 


09/01/04 


100 


TRADE/ 
SETTLE 


09/21/04 
09/21/04 
09/21/04 
09/21/04 
09/07/04 
09/07/04 
09/10/04 


09/10/04 


09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/28/04 
09/28/04 
09/28/04 
09/28/04 
09/29/04 
09/29/04 
09/24/04 
09/24/04 
09/28/04 
09/28/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 
09/16/04 


TO 


TXN COUPON 


TYP YIELD 
MAT 1.510 
i 513 
MAT 1.510 
1.573 
MAT 1.460 
1.461 
MAT 1.460 
1.461 
MAT 1.380 
1.382 
MAT 1.380 
1.381 
MAT 1.380 
1.381 
MAT 1.380 
1.38 
MAT 1.380 
1.382 
MAT 1.530 
1.530 
MAT 1.530 
1.530 
MAT 1.530 
1.530 
MAT 1.520 
1.522 
MAT 1=5'50 
1.550 
MAT 1.380 
1.381 
MAT 1.380 
13:82 
MAT 1.380 
1.381 
MAT 1.380 
1. 381 
MAT 1.380 
15.3'8il 
MAT 1.380 
1.381 
MAT 1.380 
1.381 
MAT 1.380 
1.381 


FRANC IS ¢€ 0 


By ba = 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-13,000,000.00 
-50,000,000.00 
-50,000,000.00 
-20,000,000.00 
-45,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 


-50,000,000.00 


4487 


BOOK VALUE 
PREM / (DISC) 


-49,903,527.78 
-49, 903,527.78 
=49;, 957,416.67 
-49, 951,333.33 
-49, 946, 333733 
-49, 946,333.33 
=49, 946, 333.33 
-49, 946,333.33 
-49, 946,333.33 
-13, 000,000.00 
-50,000,000.00 
-50, 000,000.00 
~19, 973,822.22 
-45, 000,000.00 
=49;,969,333.33 
+49, 969, 333.33 
-49;,969, 333.83 
-49, 969,333.33 
=49,969, 333.33 
-49, 969,333.33 
49,965, 333).33 


=4'9;,969),333).33 


PAGE: 2 
RUN: 10/02/04 00:01:05 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-96,472.22 
-96,472.22 
-42,583.33 
-48,666.67 
-53,666.67 
-53,666.67 
-53,666.67 
-53,666.67 
-53,666.67 
=22:;,100.00 
-85,000.00 
-87,125.00 
-26,177.78 
-65,875.00 
-30,666.67 
-30,666.67 
-30,666.67 
-30,666.67 
-30,666.67 
-30,666.67 
-30,666.67 


-30,666.67 


SETTLEMENT 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00: 
50,000,000.00 
13,022,100.00 
50,085,000.00 
50,087,125.00 
20,000,000.00 
45,065,875.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
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* ACTIVE TRANSACTIONS * : 

INVSMT DESCRIPTION/ POOL# BANK 

Sd cae ane ae ae 
40289 WFB CD 19 
40290 WFB CD 19 
40291 WFB CD 19 
40292 WFB CD 19 
40293 WFB CD 19 
40294 BOA CP 19 
40295 BOA CP 19 
40296 FEDL HOME LOAN BK CONS 19 
40297 BOA CP 19 
40298 FEDL HOME LOAN BK CONS 19 
40299 FEDL HOME LOAN BK CONS 1:9 


R 


BROK 
DATE 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


87 


87 


40 


40 


40 


40 


DANIEL 


FUND: 


MATURITY 
/ ENTRY 


09/20/04 
09/03/04 


10/01/04 


10/01/04 
09/20/04 
09/03/04 


10/01/04 


10/01/04 
09/21/04 
09/03/04 


10/01/04 
09/21/04 
09/03/04 


10/01/04 
09/21/04 
09/03/04 


10/01/04 
09/29/04 
09/09/04 


10/01/04 
09/30/04 
09/09/04 


10/01/04 
09/15/04 
09/09/04 


10/01/04 
09/30/04 
09/13/04 


10/01/04 
10/08/04 
09/14/04 
10/08/04 


OF SAN FRANCIS 
DALY 4. 25°= 55 4 = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/04 TO 09/30/04 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 

TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
09/01/04 PURC 1.530 50,000,000.00 
09/01/04 1.540 
09/20/04 AMRT 1.530 
09/20/04 1.540 
09/20/04 MAT 1.530 -50,000,000.00 
09/20/04 1.540 
09/01/04 PURC 1.530 20,000,000.00 
09/01/04 1.540 
09/20/04 AMRT 1.530 
09/20/04 1.540 
09/20/04 MAT 1.530 -20,000,000.00 
09/20/04 1.540 
09/01/04 PURC 1.530 50,000,000.00 
09/01/04 1.530 
09/21/04 MAT 1.530 -50,000,000.00 
09/21/04 1.530 
09/01/04 PURC 1.530 50,000,000.00 
09/01/04 1.530 
09/21/04 MAT 1.530 -50,000,000.00 
09/21/04 1.530 
09/01/04 PURC 1.530 15,000,000.00 
09/01/04 1.530 
09/21/04 MAT 1.530 -15,000,000.00 
09/21/04 1.530 
09/09/04 PURC 1.600 40,000,000.00 
09/09/04 1.601 
09/29/04 MAT 1.600 -40,000,000.00 
09/29/04 1.601 
09/09/04 PURC 1.600 40,000,000.00 
09/09/04 1.601 
09/30/04 MAT 1.600 -40,000,000.00 
09/30/04 1.601 
09/07/04 PURC 1.470 50,000,000.00 
09/07/04 1.470 
09/15/04 MAT 1.470 -50,000,000.00 
09/15/04 1.470 
09/10/04 PURC 1.600 30,000,000.00 
09/10/04 1.601 
09/30/04 MAT 1.600 -30,000,000.00 
09/30/04 1.601 
09/15/04 PURC 1.640 50,000,000.00 
09/15/04 1.642 
09/15/04 PURC 1.640 50,000,000.00 
09/15/04 1.642 


09/14/04 


C0 
448 7 


BOOK VALUE 
PREM / (DISC) 


50, 031,585.50 
31,585.50 
289.50 


-50,031,875.00 
20,012,634.20 
12,634.20 
115.80 
-20,012,750.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
15,000,000.00 
-15,000,000.00 
39,964,444.44 
=35,,555. 56 
-39,964,444.44 
39,962,666.67 
=3:7,,.33:3°..33. 
-39,962,666.67 
49,983,666.67 
=1'6,,,3'3:3'..33 
-49,983,666.67 
2:9); 91/35, 3.331.393 
-26,666.67 

= 2)9') 9735 13i335..3)3 
49,947,611.11 
=52), 388). 89 


49,947,611.11 
-52,388.89 


PAGE: 3 
RUN: 10/02/04 00:01:05 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=289 .5.0 
-40,375.00 


=115;.:8:0 
-16,150.00 


-42,500.00 


-42,500.00 


-12,750.00 


=35;,5552.5:6 


=3'7), 333533 


=16,.33:3:.33 


-26,666.67 


SETTLEMENT 


=50; 031,585.50 


50,072,250.00 


-20,012,634.20 


20,028,900.00 
-50,000,000.00 
50,042,500.00 
-50,000,000.00 
50,042,500.00 
-15,000,000.00 
£5,012, 750°.00 
-39,964,444.44 
40,000,000.00 
-39,962,666.67 
40,000,000.00 
-49,983,666.67 
50,000,000.00 
=2:9), 9173; 33 3'.33 
30,000,000.00 
=49), 947; 6d 


-49,947,611.11 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


40302 


40303 


40304 


40305 


40306 


40307 


40308 


40309 


40310 


40311 


* 


CONS 


CORP 


CORP 


CORP 


CORP 


CORP 


CORP 


CORP 


DISC 


DISC 


DISC 


DESCRIPTION/ POOL# 
cee 
FEDL HOME LOAN BK 
FEDL HOME LLN MTG 
FEDL HOME LLN MTG 
FEDL HOME LLN MTG 
FEDL HOME LLN MTG 
FEDL HOME LLN MTG 
FEDL HOME LLN MTG 
FEDL HOME LLN MTG 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 


DISC 


Cir y 7 ¢o-uUu Nt Y¥ 
DANTEL DA 
DETAIL TRANSACTION REPORT - 


MR 
BANK BROK 
CASH DATE 

19 40 

19 40 

40 

19 40 

40 
19 40 
40 
19 40 
40 
19 40 
40 
9 40 
40 
19 40 
40 
9 40 
40 
19 40 
40 
19 40 
40 
19 40 


FUND: 


MATURITY 
/ENTRY 


10/08/04 
09/14/04 
09/27/04 
09/16/04 


10/01/04 
09/27/04 
09/16/04 


10/01/04 
09/27/04 
09/16/04 


10/01/04 
09/27/04 
09/16/04 


10/01/04 
09/27/04 
09/16/04 


10/01/04 
09/27/04 
09/16/04 


10/01/04 
09/27/04 
09/16/04 


10/01/04 
09/29/04 
09/16/04 


10/01/04 
09/29/04 
09/16/04 


10/01/04 
09/29/04 
09/16/04 


10/01/04 
09/29/04 
09/16/04 


09/01/04 


F 
LY 


TO 


AN 


FRANCISCO 
448: 7 


4-15) = 55.34. = 


FIXED INCOME 


09/30/04 


SETTLEMENT DATE BASIS 
POOLED FUNDS 


100 


TRADE/ 
SETTLE 


09/15/04 
09/15/04 
09/16/04 
09/16/04 
09/27/04 
09/27/04 
09/16/04 
09/16/04 
09/27/04 
09/27/04 
09/16/04 
09/16/04 
09/27/04 
09/27/04 
09/16/04 
09/16/04 
09/27/04 
09/27/04 
09/16/04 
09/16/04 
09/27/04 
09/27/04 
09/16/04 
09/16/04 
09/27/04 
09/27/04 
09/16/04 
09/16/04 
09/27/04 
09/27/04 
09/16/04 
09/16/04 
09/29/04 
09/29/04 
09/16/04 
09/16/04 
09/29/04 
09/29/04 
09/16/04 
09/16/04 
09/29/04 
09/29/04 
09/16/04 
09/16/04 


TXN COUPON 
TYP YIELD 


MAT 


PURC 


PURC 


MAT 


PURC 


PURC 


MAT 


PURC 


MAT 


PURC 


MAT 


PURC 


MAT 


PURC 


PURC 


MAT 


PURC 


PAR VALUE 
ORIGINAL FACE 


40,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 


50,000,000.00 


BOOK VALUE 


PREM / (DISC) 


39,958,088. 89 


=41,,911 ,24 


49,976,625.00 


-23,375.00 


-49,976,625.00 


49,976,625.00 


-23,375.00 


-49,976,625.00 


49,976,625.00 


-23,375.00 


-49,976,625.00 


49,976,625.00 


-23,375.00 


-49,976,625.00 


49,976,625.00 


=23,,375...00 


-49,976,625.00 


49,976,625.00 


=23),375.00 


-49,976,625.00 


49,976,625.00 


=23,375.00 


-49,976,625.00 


49,972,194.44 


=27, 805.56 


-49,972,194.44 


49,972,194.44 


-217, 805.56 


-49,972,194.44 


49,972,194.44 


=27,, 805.56 


-49,972,194.44 


49,972,194.44 


=27, 805.56 


PAGE: 4 
RUN: 10/02/04 00:01:05 


(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-39,958,088.89 


-49,976,625.00 


-23,375.00 
50,000,000.00 
-49,976,625.00 

-23,375.00 
50,000,000.00 
-49,976,625.00 

-23,375.00 
50,000,000.00 
-49,976,625.00 

-23,375.00 
50,000,000.00 
-49,976,625.00 

-23,375.00 
50,000,000.00 
-49,976,625.00 

-23,375.00 
50,000,000.00 
-49,976,625.00 

=23:, 375.00 
50,000,000.00 
-49,972,194.44 

-27,805.56 
50,000,000.00 
-49,972,194.44 

-27,805.56 
50,000,000.00 
-49,972,194.44 

=27,,805..56 


50,000,000.00 


-49,972,194.44 
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* ACTIVE TRANSACTIONS 


40313 


40314 


40315 


40316 


40317 


40318 


40319 


40320 


40321 


40322 


40323 


* 


DESCRIPTION/ POOL# 


MEMO 


FEDERAL 


FEDERAL 


FEDERAL 


FEDERAL 


FEDERAL 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


BK 


BK 


BK 


BK 


BK 


DISC 


DISC 


DISC 


DISC 


DISC 


CONS 


CONS 


CONS 


CONS 


CONS 


UNITED STATES TREAS BI 


UNITED STATES TREAS BI 


UNITED STATES TREAS BI 


Crt yYy 7° ¢ OU NT ¥ 


MR 
BANK BROK 
CASH DATE 

1:9 40 

19 40 

40 

19 40 

40 
19 40 
40 
19 40 
40 
19 87 
87 
19 45 
45 
19 45 
45 
19 87 
87 
19 87 
87 

19 40 

19 40 

19 40 


F SAN FRANCISCO 


DANIEL DAL: Y 4.15 - 55 4 
DETAIL TRANSACTION REPORT - FIXED INCOME 

09/01/04 TO 09/30/04 

SETTLEMENT DATE BASIS 

FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE 
09/29/04 09/29/04 MAT 1.540 -50,000,000.00 
10/01/04 09/29/04 1.541 
09/29/04 09/16/04 PURC 1.540 50,000,000.00 
09/16/04 09/16/04 1.541 

09/29/04 MAT 1.540 -50,000,000.00 
10/01/04 09/29/04 1.541 
09/29/04 09/16/04 PURC 1.540 50,000,000.00 
09/16/04 09/16/04 1.541 

09/29/04 MAT 1.540 -50,000,000.00 
10/01/04 09/29/04 1.541 
09/29/04 09/16/04 PURC 1.540 50,000,000.00 
09/16/04 09/16/04 1.541 

09/29/04 MAT 1.540 -50,000,000.00 
10/01/04 09/29/04 1.541 
09/29/04 09/16/04 PURC 1.540 50,000,000.00 
09/16/04 09/16/04 1.541 

09/29/04 MAT 1.540 -50,000,000.00 
10/01/04 09/29/04 1.541 
09/23/04 09/20/04 PURC 1.540 50,000,000.00 
09/21/04 09/20/04 1.540 

09/23/04 MAT 1.540 -50,000,000.00 
10/01/04 09/23/04 1.540 
09/22/04 09/21/04 PURC 1.620 50,000,000.00 
09/21/04 09/21/04 1.620 

09/22/04 MAT 1.620 -50,000,000.00 
10/01/04 09/22/04 1 62:0 
09/22/04 09/21/04 PURC 1.620 50,000,000.00 
09/21/04 09/21/04 1.620 

09/22/04 MAT 1.620 -50,000,000.00 
10/01/04 09/22/04 1.620 
09/22/04 09/21/04 PURC 1.620 50,000,000.00 
09/21/04 09/21/04 1.620 

09/22/04 MAT 1.620 -50,000,000.00 
10/01/04 09/22/04 1.620 
09/22/04 09/21/04 PURC 1.620 50,000,000.00 
09/21/04 09/21/04 1.620 

09/22/04 MAT 1.620 -50,000,000.00 
10/01/04 09/22/04 1.620 
02/24/05 09/22/04 PURC 1.840 50,000,000.00 
09/23/04 09/22/04 1.855 
02/24/05 09/22/04 PURC 1.840 50,000,000.00 
09/23/04 09/22/04 1-855 
02/24/05 09/22/04 PURC 1.840 50,000,000.00 
09/23/04 09/22/04 15855 


448 7 


BOOK VALUE 
PREM / (DISC) 


-49,972,194.44 


49,972,194.44 
-27,805.56 
-49,972,194.44 


49,972,194.44 
-27,805.56 
-49,972,194.44 


49,972,194.44 
-27,805.56 
-49,972,194.44 


49,972,194.44 
-27,805.56 
-49,972,194.44 


49,993,583.33 
-6,416.67 
=49°,993), 583.33 


49,997,750.00 
-2,250.00 
-49,997,750.00 


49,997,750.00 
=2),250:..00 
-49',,997, 750'..00 


49,997,750.00 
=2, 250.00 
=49', 997,750: 0:0 


49,997,750.00 
-2,250.00 
=49,997,750.00 


49,603,888.89 
=3:96), Lab si 
49,603,888.89 
=3)9 6), das 
49,603,888.89 
=3967, 11a oat 


PAGE: 5 
RUN: 10/02/04 00:01:05 


(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-27,805.56 
50,000,000.00 
-49,972,194.44 

-27,805.56 
50,000,000.00 
-49,972,194.44 

-27,805.56 
50,000,000.00 
-49,972,194.44 

-27,805.56 
50,000,000.00 
-49,972,194.44 

-27,805.56 
50,000,000.00 
=49,, 993,583.33 

-6,416.67 
50,000,000.00 
-49,997,750.00 

-2,250.00 
50,000,000.00 
-49,997,750.00 

=27 290.00 
50,000,000.00 
=49,,997 750.00 

=2),290:20'0 
50,000,000.00 
-49,997,750.00 

=27,290).00 


50,000,000.00 
-49,603,888.89 
-49,603,888.89 


-49,603,888.89 
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* ACTIVE TRANSACTIONS 


40332 


40333 


40334 


40335 


40336 


40337 


40338 


* 


DESCRIPTION/ POOL# 


MEMO 


UNITED STATES TREAS BI 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


FEDL HOME LOAN BK CONS 


UNITED STATES TREAS BI 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


LLN MTG 


LOAN BK 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


CORP 


CONS 


CONS 


CONS 


CONS 


CONS 


CONS 


CONS 


CONS 


Colt. Y= C1040 N.Y 


MR 
BANK BROK 
CASH DATE 

19 40 

19 87 

19 40 

19 40 

19 40 

19 43 

19 87 

19 87 

87 

a’9 87 

87 
19 87 
87 
19 87 
87 
19 87 
87 
19 87 
87 
19 87 
87 
19 87 


DANIEL 


FUND: 


MATURITY 
/ENTRY 


02/24/05 
09/23/04 
10/01/04 
09/23/04 
11/30/04 
09/23/04 
11/29/04 
09/23/04 
11/19/04 
09/23/04 
10/07/04 
09/27/04 
10/12/04 
09/27/04 
09/30/04 
09/27/04 


10/01/04 
09/30/04 
09/27/04 


10/01/04 
09/30/04 
09/27/04 


10/01/04 
09/30/04 
09/27/04 


10/01/04 
09/30/04 
09/27/04 


10/01/04 
09/30/04 
09/27/04 


10/01/04 
09/30/04 
09/27/04 


10/01/04 
09/30/04 


F AN FRANCISCO 
DALY 41.55 —25) 5° 40> a4 8.7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/04 TO 09/30/04 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 

TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
09/22/04 PURC 1.840 30,000,000.00 29,762,333.33 
09/22/04 1.855 -237 , 666.67 
09/22/04 PURC 1.720 30,000,000.00 29,987,100.00 
09/22/04 LT 2. -12,900.00 
09/23/04 PURC 1.780 59,000,000.00 49,831,888.89 
09/23/04 1.786 =268),.200 04 
09/23/04 PURC 1.780 50,000,000.00 49,834,361.11 
09/23/04 1.786 -165,638.89 
09/23/04 PURC 1.750 10,000,000.00 9,972,291 .67 
09/23/04 1 DD -27,708.33 
09/24/04 PURC 1.520 16,000,000.00 15,991,217.78 
09/24/04 1.521 -8,782.22 
09/24/04 PURC 1.720 24,000,000.00 23,979,360.00 
09/24/04 le 2. -20,640.00 
09/27/04 PURC 1.630 50,000,000.00 49,993,208.33 
09/27/04 1.630 -6,791.67 
09/30/04 MAT 1.630 -50,000,000.00 -49,993,208.33 
09/30/04 1.630 

09/27/04 PURC 1.630 50,000,000.00 49,993,208.33 
09/27/04 1.630 =6, 7:91:./6:7 
09/30/04 MAT 1.630 -50,000,000.00 -49,993,208.33 
09/30/04 1.630 

09/27/04 PURC 1.630 50,000,000.00 49,993,208.33 
09/27/04 1.630 =6), 7:91. 67 
09/30/04 MAT 1.630 -50,000,000.00 -49,993,208.33 
09/30/04 1.630 

09/27/04 PURC 1.630 50,000,000.00 49,993,208.33 
09/27/04 1..'63'0 =6:,791..'67 
09/30/04 MAT 1.630 -50,000,000.00 -49,993,208.33 
09/30/04 1.630 

09/27/04 PURC 1.630 50,000,000.00 49,993,208.33 
09/27/04 1.630 =6,,57'911, 67 
09/30/04 MAT 1.630 -50,000,000.00 -49,993,208.33 
09/30/04 1.630 

09/27/04 PURC 1.630 50,000,000.00 49,993,208.33 
09/27/04 1.630 = 677.915.6577 
09/30/04 MAT 1.630 -50,000,000.00 -49,993,208.33 
09/30/04 1.630 

09/27/04 PURC 1.630 50,000,000.00 49,993,208.33 
09/27/04 1-.'63\0 =6 7H Seer 
09/30/04 MAT 1.630 -50,000,000.00 -49,993,208.33 
09/30/04 1.630 

09/27/04 PURC 1.630 50,000,000.00 49,993,208.33 
09/27/04 1.630 =6),27 Os 6r/ 


09/27/04 


10/02/04 


(INTEREST) 
AMORT/ (ACCRET) 


=6,791 ..67 


=6, 791... 6:7 


=6, 791.67 


=6,.791..67 


=6,,.791 567, 


= 6% 79s 6:7 


=6), 191 67 


PAGE: 6 
00:01:05 


(GAIN) /LOSS 
SETTLEMENT 


=29:,,7'6.2),°3:3:3.03:3 
-29,987,100.00 
-49, 831,888.89 


-49,834,361.11 


=9),.97'2;, 294. 67 


=1'5, 991,217.78 
-23,979,360.00 


-49,993,208.33 


50,000,000.00 


=49:,,993;, 208.33 


50,000,000.00 


-49,993,208.33 


50,000,000.00 


-49,993,208.33 


50,000,000.00 


=49.,,993.,.208...33 


50,000,000.00 


=49.,-9:93.,-2:08'.33 


50,000,000.00 


-49,993,208.33 


50,000,000.00 


=4'9), 993, 208/533, 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


40341 


40342 


40343 


40344 


40345 


40346 


40347 


40351 


40352 


40353 


40354 


40355 


40356 


40357 


40358 


40359 


40361 


40362 


* 


DESCRIPTION/ POOL# 


MEMO 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDL HOME LLN 


FEDL HOME LLN 


FEDL HOME LLN 


FEDL HOME LLN 


UNITED STATES 


UNITED STATES 


FEDL HOME LLN 


MTG CORP 


MTG CORP 


MTG CORP 


MTG CORP 


TREAS BI 


TREAS BI 


MTG CORP 


FEDL HOME LN MTG CORP 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDL HOME LLN 


MTG CORP 


FEDL HOME LN MTG CORP 


BOA CP 


BOA CP 


WFB CD 


BOA CD 


BOA CD 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


Git Yo/ Ci UL Net Y 


MR 
BANK BROK 
CASH DATE 

19 87 

1'9 87 

87 

19 87 

19 87 

19 87 

19 87 

19 40 

19 40 

19 40 

19 43 

1'9 45 

19 45 

19 43 

19 43 

qb9) 40 

19 40 

19 40 

19 40 

19 40 

19 87 

19 87 


EF SAN EF R-A.N-€ Tr S.C. 0 


DANIEL DALY 44. 5-554 = 44 8°7 

DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 7 
09/01/04 TO 09/30/04 RUN: 10/02/04 00:01:05 
SETTLEMENT DATE BASIS 

FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 

/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

09/30/04 09/30/04 MAT 1.630 -50,000,000.00 -49,993,208.33 =6;, 7910567 

10/01/04 09/30/04 1.630 50,000,000.00 

09/30/04 09/27/04 PURC 1.630 20,000,000.00 19,997,283.33 

09/27/04 09/27/04 1.630 =2)), 116.67 =1'9: 997 .2:83...3:3 
09/30/04 MAT 1.630 -20,000,000.00 -19,997,283.33 =2), 116.67 

10/01/04 09/30/04 1.630 20,000,000.00 

10/26/04 09/28/04 PURC 1.735 50,000,000.00 49,932,527.78 

09/27/04 09/28/04 1.737 -67,472.22 =49 932,527.78 

10/26/04 09/28/04 PURC 1.735 50,000,000.00 49,932,527.78 

09/27/04 09/28/04 L737 -67,472.22 =49)/932) 921 <1 8 

10/26/04 09/28/04 PURC 1.735 50,000,000.00 49,932,527.78 

09/27/04 09/28/04 D3: -67,472.22 =49,932,527.. 78 

10/26/04 09/28/04 PURC 1.735 25,000,000.00 24,966,263.89 

09/27/04 09/28/04 1.737 =33;, 73-6011 -24,966,263.89 

10/07/04 09/28/04 PURC 1.550 10,000,000.00 9,996,125.00 

09/28/04 09/28/04 1... 55a. -3,875.00 =9;, 996,125.00 

01/20/05 09/28/04 PURC 1.765 50,000,000.00 49,720,541.67 

09/28/04 09/28/04 ID -279,458.33 -49,720,541.67 

11/30/04 09/28/04 PURC 1.800 11,000,000.00 10,965,350.00 

09/28/04 09/28/04 1.806 -34,650.00 -10,965,350.00 

01/04/05 09/28/04 PURC 1.900 29,000,000.00 28,850,005.56 

09/28/04 09/28/04 1.910 -149,994.44 -28,850,005.56 

12/01/04 09/29/04 PURC 1.790 50,000,000.00 49,843,375.00 

09/28/04 09/29/04 1.796 -156,625.00 -49, 843,375.00 

12/01/04 09/29/04 PURC 1.790 25,000,000.00 24,921,687.50 

09/28/04 09/29/04 1.796 =7'8 30:2). :5:0 -24,921,687.50 

12/28/04 09/29/04 PURC 1.880 40,000,000.00 39,812,000.00 

09/28/04 09/29/04 1.889 -188,000.00 -39,812,000.00 

01/04/05 09/29/04 PURC 1.900 13,000,000.00 12,933,447.22 

09/28/04 09/29/04 1.920 =66,592 678 -12,933,447.22 

11/16/04 09/29/04 PURC 1.780 50,000,000.00 49,881,333.33 

09/28/04 09/29/04 1.784 -118,666.67 =49;,/881 333.33 

11/30/04 09/29/04 PURC 1.800 50,000,000.00 49,845,000.00 

09/28/04 09/29/04 1.806 -155,000.00 -49,845,000.00 

11/15/04 09/29/04 PURC 1.770 50,000,000.00 50,000,000.00 

09/28/04 09/29/04 1)}.770 -50,000,000.00 

01/11/05 09/29/04 PURC 1.950 50,000,000.00 50,000,000.00 

09/28/04 09/29/04 1.950 -50,000,000.00 

01/25/05 09/29/04 PURC 1.960 50,000,000.00 50,000,000.00 

09/28/04 09/29/04 1.960 -50,000,000.00 

10/04/04 09/29/04 PURC 1.710 50,000,000.00 49,988,125.00 

09/29/04 09/29/04 LO =11'7,875;..00 -49,988,125.00 

10/04/04 09/29/04 PURC 1.710 50,000,000.00 49,988,125.00 

09/29/04 09/29/04 1.710 = dO 500 -49,988,125.00 
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* ACTIVE TRANSACTIONS * 


40363 


40364 


40365 


40366 


40367 


40368 


40370 


40371 


40372 


40373 


40374 


40375 


40376 


40377 


40378 


40379 


40380 


40381 


40382 


40383 


40384 


DESCRIPTION/ POOL# 


MEMO 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (99.20) 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 


FEDERAL NATL MTG ASSN 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


US BANK CD 


HOME 


HOME 


HOME 


HOME 


HOME 


LOAN BK 


LOAN BK 


LLN MTG 


LLN MTG 


LLN MTG 


FEDL HOME LOAN BK 


FEDL HOME LOAN BK 


T NOTE 


(99.20) 


FEDL HOME LLN MTG 


BNY 


(7272/8) 


CONS 


CONS 


CORP 


CORP 


CORP 


CONS 


CONS 


CORP 


GC Let yY / CO UND ¥ OF SAN FRANCISCO 


MR. 
BANK BROK 
CASH DATE 

19 87 

19 87 

19 89 

19 45 

19 87 

19 40 

19 40 

19 40 

1:9 40 

a9, 89 

a9 87 

19 87 

19 87 

19 87 

19 87 

19 99 

19 87 

19 87 

19 43 

19 43 

19 99 

99 


DANIEL DALY Ao 1. 5 = 5 by 4 = & 48-7 


DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 8 
09/01/04 TO 09/30/04 RUN: 10/02/04 00:01:05 
SETTLEMENT DATE BASIS 

FUND: 100 POOLED FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 


10/04/04 09/29/04 PURC 1.710 50,000,000.00 49,988,125.00 


09/29/04 09/29/04 1.710 -11,875.00 -49,988,125.00 

10/04/04 09/29/04 PURC 1.710 20,000,000.00 19,995,250.00 

09/29/04 09/29/04 1.710 -4,750.00 -19,995,250.00 

08/31/06 09/30/04 PURC 2.375 21,000,000.00 20,960,942.25 

09/29/04 09/30/04 2.580 =3:9',05:7%. 75 -20,960,942.25 

08/31/06 09/30/04 PURC 2.375 20,000,000.00 19,964,364.64 

09/29/04 09/30/04 2.576 -35,635.36 -19,964,364.64 

08/31/06 09/30/04 PURC 2.375 20,000,000.00 19,962,802.14 

09/29/04 09/30/04 2.580 -37,197.86 -19,962,802.14 

08/31/06 09/30/04 PURC 2.375 20,000,000.00 19,962,802.14 

09/29/04 09/30/04 2.580 -37,197.86 -19,962,802.14 

10/14/04 09/30/04 PURC 1.505 50,000,000.00 49,970,736.11 

09/29/04 09/30/04 1.506 -29,263.89 -49,970,736.11 

10/14/04 09/30/04 PURC 1.505 50,000,000.00 49,970,736.11 

09/29/04 09/30/04 1.506 -29,263.89 -49,970,736.11 

02/10/05 09/30/04 PURC 1.820 50,000,000.00 49,663,805.56 

09/29/04 09/30/04 1.832 -336,194.44 -49,663,805.56 

12/22/04 09/30/04 PURC 1.880 50,000,000.00 49,783,277.78 

09/29/04 09/30/04 1.888 =216 722.22 -49,783,277.78 

12/27/04 09/30/04 PURC 1.850 50,000,000.00 49,773,888.89 

09/29/04 09/30/04 1.858 =226, LE1.21 -49,773,888.89 

12/27/04 09/30/04 PURC 1.850 50,000,000.00 49,773,888.89 

09/29/04 09/30/04 1.858 =2:267, 012d -49,773,888.89 

11/10/04 09/30/04 PURC 1.760 50,000,000.00 49,899,777.78 

09/29/04 09/30/04 1.764 =100,222.22 -49,899,777.78 

11/10/04 09/30/04 PURC 1.760 50,000,000.00 49,899,777.78 

09/29/04 09/30/04 1.764 =L00}7,22:2052:2 -49,899,777.78 

11/10/04 09/30/04 PURC 1.760 50,000,000.00 49,899,777.78 

09/29/04 09/30/04 1.764 -100, 222.22 =49 899 dM US 

11/30/04 09/30/04 PURC 1.800 50,000,000.00 50,000,000.00 

09/29/04 09/30/04 1.800 -50,000,000.00 

10/06/04 09/30/04 PURC 1.650 50,000,000.00 49,986,250.00 

09/30/04 09/30/04 1.650 =13), 7'510.'0:0 -49,986,250.00 

10/06/04 09/30/04 PURC 1.650 50,000,000.00 49,986,250.00 

09/30/04 09/30/04 1.650 S13), 71'5,0)..0.0 -49,986,250.00 

08/31/06 09/30/04 PURC 2.375 20,000,000.00 19,961,239.64 

09/30/04 09/30/04 2.585 -38,760.36 =1'9), 961,239.64 

10/26/04 09/30/04 PURC 1.800 14,000,000.00 13,981,782.50 

09/30/04 09/30/04 1.804 =1'8),, 2:17.50 =1'3 5,9 81h; 7- 82.510 

11/30/04 09/02/04 PURC 5.500 25,000,000.00 25,000,000.00 

09/30/04 09/02/04 5.500 -25,000,000.00 
09/02/04 SALE 5.500 -25,000,000.00 -25,000,000.00 SS ALS) 


09/30/04 09/02/04 5.500 25), 00:0), dvti2). 2/8 
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CriIvTyYy/ CoO UNT Y ORE SAN FRANCIS ¢ oO 


MR. DANIEL DALY 415-55 4-448 7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 9 
09/01/04 TO 09/30/04 RUN: 10/02/04 00:01:05 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

40385 T NOTE (15625) 19 40 08/31/06 09/14/04 PURC 2.375 50,000,000.00 49,936,550.41 
09/30/04 09/14/04 2.490 -63,449.59 -49,936,550.41 
40 09/14/04 SALE 2.375 -50,000,000.00 -49,936,550.41 -15,,625..00 
09/30/04 09/14/04 2.490 63,449.59 49,952,175 ..41 

40386 T NOTE (17167.25) 19 99 08/31/06 09/01/04 PURC 2.375 50,000,000.00 50,003,280.39 
09/30/04 09/01/04 20375 3,280.39 -50,003,280.39 
99 09/01/04 SALE 2.375 -50,000,000.00 -50,003,280.39 S74, AGT 2.29 
09/30/04 09/01/04 2.375 -3,280.39 50,020,447.64 
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* ACTIVE TRANSACTIONS * 


PAR 

TYPE/ WEIGHTED 

TXN# YIELD 

PURC 1 .-73:9 
( 93) 

SALE 2h. 59:6 
( 4) 

PSAL 4.559 
( 1) 

MAT 1.463 
( 80) 

ACR 1.540 


PAR VALUE 


3928000000. 
-165000000. 
-10,000,000. 


-3524000000. 


00 


00 


00 


00 


Coli Yor -C OnU Ne Y¥ ie) 


MR 


ORIGINAL FACE 
VALUE 


EF SAN FRANCISCO 
DAN £ ED DAs Ti ¥: 4-15 = 5 5-4.= 4 4°38 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/04 TO 09/30/04 
REPORT GRAND TOTALS 
ASSETS 
PREMIUM/ AMORTIZATION/ 
BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) 
3922327593.49 -5,672,406.51 
-164761897.47 23:8, 202.53 =1°714.,133.33 
-9,573,437.50 426,562.50 -116,983.70 


-3520333746.44 


405.30 


-405. 


-4,189,420.23 


30 


RUN: 


-32,964 
2,533 
-628,906 


PAGE: 10 
10/02/04 00:01:05 
SETTLEMENT 


-3922327593.49 


.53 164,963,462.00 
+33 
-25 10,319,327 2.45 


3520812288.11 


* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 


40216 PUBLIC TIME DEPOSIT 


GiTyy € OU N T ¥ OF SAN FRANCISCO 
MR DANTEL DALY 4.1.5 2.5.5 4 =-4-4°8:.7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/04 TO 09/30/04 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 


CASH DATE /ENTRY 


SETTL 


i'9 01/15/05 


09/30/04 10/01/04 09/30 


E TYP YIELD 


09/30/04 INTR 


/04 


ORIGINAL FACE 


PREM / (DISC) 


1.350 
1.35.0 


PAGE: 11 

RUN: 10/02/04 00:01:05 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET ) SETTLEMENT 


281.25 


Cot Ts Y 22 7-COLU NEY OvF SAN BRA NC T--S -C.O 


MR. DANTIEL DALY 41-5 = 5°54. +. 44 8 7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 12 
09/01/04 TO 09/30/04 RUN: 10/02/04 00:01:05 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
INTR i... 35.0 -281.25 


= 


me 


CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


José Cisneros 
TREASURER 


Daniel P. Daly 
CHIEF INVESTMENT OFFICER 


November 3, 2004 


The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the four months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $12,968,673 Earned Interest Yield 
Total Net Earnings $12,168,373 Pooled Funds 1.673% 
Average Age of Portfolio 67 Days All Funds 1.673% 


Total cost of the securities on hand October 31, 2004 was $2,391,637,059 with a market value of 
$2,395,907,191 plus fixed assets accrued earnings of $1,079,555. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of October 31, 2004. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of October 2004, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on October 31, 2004. 

4. General journal detailing purchases, sales, and interest activities during the month of October 
2004. 


Very truly yours, 


; ——— 

eee 

Se 

José Cisneros 

Treasurer 

Enc. 

cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. A. Ackerman 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNFS) 


TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


Peo) RTF Of 1 © 


ASSETS 
1, 922,278.90 
4,043,765.81 
2,222.,063;927.50 
2.142 
2, 991.53:75059'..39 
2,391,477,325.44 
1.692 


66.57 


66.57 


NY, 
DA 


GOV'T SECURITIES 


Orr SAN F 
iY. 475 


ALL FUNDS 


LIABILITIES 


.000 


000 


ANC I 
5 5 4 


1 
BU 
ra 


STAT 1S) £'C.s 
10/01/04 THROUGH 10/31/04 


ASSETS 

116:..25 
100,000.00 
1.369 
100,000.00 
100,000.00 
1.2369 

76.00 


76.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


N/A 


N/A 


PAGE: 1 
11/01/04 08:23:53 
TOTAL 


1922 21.8290 
4,043,882.06 
2,222,663, 921550 
2.142 

2728:9'1- 76315, 059239 
2,39; 07 1, 320.44 
12692 

N/A 

N/A 


2.142 


o 
4 ' 
i? 
ad 
Ai 
ii 

‘ 
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=a 


— 
ae 


ate woatre 3a 


= 45TRe OF area THAReRVA 
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Pe os ae 


: 4 


Cala You/eCrOrU Na yi OF SAN BR AN CLS Ceo 
MR. DAN I EL DALY 4125.5 5) 4 = 4°44, 8 7 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 11/02/04 00:00:43 
INVESTMENTS OUTSTANDING AS OF 10/31/04 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 22.48%(C) 12724! 1.733. -99:.548 540,000,000.00 5:31, 5 5:841538:25:65 
(Inv Type) 12 TREASURY NOTES 3.08% (C) 2.051 2.491 ~98..259 75,000,000.00 137,693-7-945.232 
(Inv Type) 41 FNMA DISCOUNT NOTES 12.403) 1.842 1.851 99.509 298,000,000.00 296,537,008.34 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 11.88% (C) 12782 13.787 ~99:.679 285,000,000.00 284,085,631 .95 
(Inv Type) 44 FMC DISCOUNT NOTES 19.258 (€) 1.870 1.878 99.586 460,000,000.00 4'5:8',097.,,4310..57 
(Inv Type) 81 COMMERCIAL PAPER DISC 156, 3:7 BC) 1.893 1.900 99.635 393,000,000.00 391.564 ,51:02:56 
(Inv Type) 91 NEGOTIABLE C.D.'S 14.63%(C) 1.934 1.934 100.000 350,000,000.00 350,000,000.00 
(Inv Type) 1010 PUBLIC TIME DEPOSIT - 00% (C) 1.350 1.350 100.000 100,000.00 100,000.00 


REPORT TOTALS === === = SS SS ESS = SSS SS = SS SSS SSS SS = SSS SSS SSS SSS SS SS 
ASSETS FIXED 1.842 1.862 99.606 2,401,100,000.00 2,391,637,059.39 


Gel, WY /, C0: UN ty. 


MR 
(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
A 40407 TREASURY BILLS 
10/27/04 11/12/04 
A 40408 TREASURY BILLS 
10/27/04 11/12/04 
A 40409 TREASURY BILLS 
10/27/04 11/12/04 
A 40410 TREASURY BILLS 
10/28/04 11/12/04 
A 40415 TREASURY BILLS 
10/29/04 11/26/04 
A 40345 UNITED STATES TREAS BILLS 
09/28/04 01/20/05 
A 40237 UNITED STATES TREAS BILLS 
08/05/04 02/03/05 
A 40372 UNITED STATES TREAS BILLS 
09/30/04 02/10/05 
A 40321 UNITED STATES TREAS BILLS 
09/22/04 02/24/05 
A 40322 UNITED STATES TREAS BILLS 
09/22/04 02/24/05 
A 40323 UNITED STATES TREAS BILLS 
09/22/04 02/24/05 
A 40324 UNITED STATES TREAS BILLS 
09/22/04 02/24/05 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 
A 40051 T NOTE(99.31) 
03/08/04 06/30/05 
A 39282 T NOTE (95.24) 
05/15/02 11/15/06 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 
A 40411 FNMA DISCOUNT NOTES 
10/28/04 11/12/04 
A 40327 FEDERAL NATL MTG ASSN DISC N 
09/23/04 11/29/04 
A 40326 FEDERAL NATL MTG ASSN DISC N 
09/23/04 11/30/04 
A 40373 FEDERAL NATL MTG ASSN DISC N 
09/30/04 12/22/04 
A 40406 FNMA DISCOUNT NOTES 


10/15/04 02/07/05 


DANIEL 


OF 
DALY 


SAN 
4 


FRAN CIS € 0 


1 Sia be oe 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 10/31/04 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
912795RL7 19 100 
40 000 
912795RL7 19 100 
40 000 
912795RL7 19 100 
40 000 
912795RL7 9 100 
40 000 
912795RN3 19 100 
43 000 
912795RW3 19 100 
40 000 
912795RY9 19 100 
40 000 
912795RZ6 19 100 
40 000 
912795SB8 19 100 
40 000 
912795SB8 a9 100 
40 000 
912795SB8 19 100 
40 000 
912795SB8 19 100 
40 000 

22.46% (M) 
912828BC3 19 100 
40 000 
9128277F3 19 100 
87 000 

3.14% (M) 
313588P33 19 100 
40 000 
313588R49 19 100 
40 000 
313588R56 149) 100 
40 000 
313588037 19 100 
89 000 
313589BP7 19 100 
40 000 


CPN RATE 
YTM TR 
1.6250 
1.6262 
1.6250 
1.6262 
1.6250 
1.6262 
1.5500 
1.5510 
1.6400 
1.6421 
1.7650 
L...7 749 
1.6900 
de TA2i2 
1.8200 
1.8323 
1.8400 
1.8547 
1.8400 
1.8547 
1.8400 


LL73.29 


1.2250 
1.1698 
3.5000 
4.5592 


ve 21010 
La 22 
1.7800 
1.7859 
1.7800 
1.7860 
1.8800 
1.8882 
1.9800 
1.9926 


PAR/ SHARES 
BOOK 
50,000,000.00 
49,963,888.89 
50,000,000.00 
49,963,888.89 
50,000,000.00 
49,963,888.89 
50,000,000.00 
49,967,708.33 
35,000,000.00 
34,955,355.56 
50,000,000.00 
49,720,541.67 
25,000,000.00 
24,785,454. 86 
50,000,000.00 
49,663,805.56 
50,000,000.00 
49,603,888.89 
-50,000,000.00 
49,603,888.89 
50,000,000.00 
49,603,888.89 
30,000,000.00 
29,762; 333.33 
540,000,000.00 
53:77, 558,532.69 


45,000,000.00 
44,973 ,632.82 
30,000,000.00 
28, 720;312:50 
75,000,000.00 
137693794532 


30,000,000.00 
29,978,500.00 
50,000,000.00 
49,834,361.11 
50,000,000.00 
49, 831,888.89 
50,000,000.00 
49,783,277.78 
19,000,000.00 
18,879,825.00 


448: 7 


MARKET VALUE 
MARKET PRICE 
49,973, 557..69 
99.94711538462 
49.79:7'3%,. 597769 
99.94711538462 
49973, 557.69 
99.94711538462 
A9:,9'73-,557 .69 
99.94711538462 
34,959,490.74 
99 .88425925926 
49,801,829.27 
99.60365853659 
24,877,604.17 
99.51041666667 
495, 1397532 S11 
99.47906553398 
49,692,841.88 
99.38568376068 
49,692,841.88 
99.38568376068 
49,692,841.88 
99.38568376068 
29, 8157-705223 
99.38568376068 
538,166,918.48 
99.66054000000 


44,704,687.50 
99.34375000000 
3:0., 553,229.00 
101.8437500000 
1D, 251781250 
100.3437500000 


2:9; 983:7-9518'.13'3 
99.94652777778 
49,931,944.44 
99 .86388888889 
49,929,513.89 
99.85902777778 
49,876,041.67 
997,15 2083'33333 
18,908,451.67 
99.51816666667 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
11,284.72 
SUNGARD 
11,284.72 
SUNGARD 
11,284.72 
SUNGARD 
8,610 7,01 
SUNGARD 
4,783.33 
SUNGARD 
8377347222 
SUNGARD 
103, 73'6..0% 
SUNGARD 
80,888.89 
SUNGARD 
102°2:2:25.22 
SUNGARD 
1O2 AZ 22ie2:2 
SUNGARD 
102 72.2:2% 2:2 
SUNGARD 
61,,333233 
SUNGARD 


170,584.24 
SUNGARD 
485,054.35 
SUNGARD 


5:7 133). 33 
SUNGARD 
96,416.67 
SUNGARD 
96,416.67 
SUNGARD 
837555505 
SUNGARD 
17,765.00 
SUNGARD 


11/02/04 


PAGE: it 
00:00:45 


UNREALIZED GAIN 
UNREALIZED LOSS 


-11,586.80 
=5, 161. .:6:8 
= 137-2169) .23 
=13',.2:69'.23 
= 13), 2695723 
=7/7, 96) 55:3 


.00 


-268,945.32 
1, 832), 81225550 


1, 832,,;812:.50 
-268,945.32 


=275,.'0:0 
1,166.66 


1208.33 
9,208.34 


10; 861.67 
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Cy talt, - 4/2 CO UN SLY O F SAN BYVReA C21 ES ...0 
MR DANIEL DALY 470 5 = 545.4 - 4 4.37 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 10/31/04 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
40247 FEDERAL NATL MTG ASSN DISC N 313589BR3 19 100 1.8000 49,000,000.00 487:5:9\,0:83).3'3 
08/16/04 02/09/05 40 000 1.8161 48,566,350..00 ~99.50833333333 
40405 FNMA DISCOUNT NOTES 313589BW2 19 100 1.9900 50,000,000.00 49,741,875.00 
10/15/04 02/14/05 40 000 2.0035 49,662,805.56 99.48375000000 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 12.40% (M) 1.8419 298,000,000.00 297,130,868. 33 
1.8511 296,537,008.34 99.70834500000 
40387 FEDL HOME LOAN BK CONS DISC 313384P60 19 100 1.7100 50,000,000.00 49,964,611.11 
10/04/04 11/15/04 87 000 1.7134 49,900,250.00 99.92922222222 
40388 FEDL HOME LOAN BK CONS DISC 313384P60 19 100 1.7100 50,000,000.00 49,964,611.11 
10/04/04 11/15/04 87 000 1.7134 49,900,250.00 99.92922222222 
40328 FEDL HOME LOAN BK CONS DISC 313384028 19 100 1.7500 10,000,000.00 9,990,900.00 
09/23/04 11/19/04 40 000 1.7549 9,972,291.67 99.90900000000 
40351 FEDL HOME LOAN BK CONS DISC 313384R68 19 100 1.7900 50,000,000.00 49,924,166.67 
09/29/04 12/01/04 45 000 1.7956 49,843,375.00 99.84833333333 
40352 FEDL HOME LOAN BK CONS DISC 313384R68 19 100 1.7900 25,000,000.00 24,962,083 .33 
09/29/04 12/01/04 45 000 1.7956 24,921,687.50 99.84833333333 
40374 FEDL HOME LOAN BK CONS DISC 313384U80 19 100 1.8500 50,000,000.00 49,858,444.44 
09/30/04 12/27/04 87 000 1.8584 49,773,888.89 99.71688888889 
40375 FEDL HOME LOAN BK CONS DISC 313384U80 19 100 1.8500 50,000,000.00 49,858,444.44 
09/30/04 12/27/04 87 000 1.8584 49,773,888.89 99.71688888889 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 11.88% (M) 1.7815 285,000,000.00 284,523,261.10 
1.7873 284,085,631.95 99.83272300000 
40376 FEDL HOME LLN MTG CORP DISC 313396N90 19 100 1.7600 50,000,000.00 49.2977 7.250).00 
09/30/04 11/10/04 87 000 1.7635 49,899,777.78 99.95450000000 
40377 FEDL HOME LLN MTG CORP DISC 313396N90 19 100 1.7600 50,000,000.00 49,977,250.00 
09/30/04 11/10/04 87 000 1.7635 49,899,777.78 99.95450000000 
40378 FEDL HOME LLN MTG CORP DISC 313396N90 19 100 1.7600 50,000,000.00 49;,9'7'7,. 250.100 
09/30/04 11/10/04 87 000 1.7635 49,899,777.78 99.95450000000 
40346 FEDL HOME LLN MTG CORP DISC 313396R54 19 100 1.8000 11,000,000.00 10),,9'83.,.8'7,2:.78 
09/28/04 11/30/04 40 000 1.8057 10,965,350.00 99.85338888889 
40389 FEDL HOME LLN MTG CORP DISC 313396U27 19 100 + 12'8'65:0 25,000,000.00 24,936,805.56 
10/04/04 12/21/04 89 000 1.8726 24,898,979'.17 .99.74722222222 
40353 FEDL HOME LLN MTG CORP DISC 313396U92 19 100 1.8800 40,000,000.00 39),:884,.733.33 
09/29/04 12/28/04 43 000 1.8889 39;,'81271000:.:00 =-99..711'83333333 
40347 FEDL HOME LN MTG CORP DISC N 313397AD3 19 100 1.9000 29,000,000.00 28,900,497.78 
09/28/04 01/04/05 43 010.0. - 159.099 28,850,005.56 99.65688888889 
40354 FEDL HOME LN MTG CORP DISC N 313397AD3 19 100 1.9000 13,000,000.00 1237 :9)5'55,3)9'52..916 
09/29/04 01/04/05 43 000 1.9098 12,933,447.22 99.65688888889 
40392 FEDL HOME LN MTG CORP DISC N 313397AD3 19 100 1.9500 42,000,000.00 41,855,893 .33 
10/05/04 01/04/05 40 000 = 12:9597 41,792,975.00 99.65688888889 
40393 FEDL HOME LN MTG CORP DISC N 313397AD3 19 HOO = 109/550 30,000,000.00 29,897,066.67 
10/06/04 01/04/05 43 000 1.9646 29,853,375.00 99.65688888889 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
188,650.00 
SUNGARD 
46,986.11 
SUNGARD 


66,500.00 
SUNGARD 
66,500.00 
SUNGARD 
185.958..33 
SUNGARD 
82,041.67 
SUNGARD 
41,020.83 
SUNGARD 
82°5222..22 
SUNGARD 
82,222.22 
SUNGARD 


TB yA2awa2 
SUNGARD 
UBi R22 2ee2i2 
SUNGARD 
UB pgi2i2ee 22 
SUNGARD 
18,700.00 
SUNGARD 
36,263.89 
SUNGARD 
68,933.33 
SUNGARD 
5 2),-03'8:::89 
SUNGARD 
22,641.67 
SUNGARD 
61,425.00 
SUNGARD 
42,358.33 
SUNGARD 


11/02/04 


PAGE: 2 
00:00:45 


UNREALIZED GAIN 
UNREALIZED LOSS 


4,083.33 


32,083.33 


58,611.66 
—2'7'5...0:0 


=2,,13'889 
= 24 13'8:.:89 

=3:50:..00 
=1,,2:9'0' 0:0 


-625.00 
27.3.33.4:3'3 


2, 333:.33 


4,666.66 
-6,502.78 


-750.00 
-750.00 
-750.00 


—Tilenaie 
15162'.510 


3,800.00 


=), 546-67 


= 093239 
 14:9)3) 33 


1,333.34 


erties! 

ae ee 
PE BET IF 2°93 = 

T+ Oa" HESTSISF SSS 

Fe FEa3eKi3> a ‘ 2S eon ge ee — Sst eae wos ee 
rare he tte ae A. oe ee ; - 5gtaeg ge0"as ~*~ VPsiestezes 
Sill KOAE TS Se ab Piel.  -37329aeNTE GO 3/090 - 37*nca" yee Be. SOY S47 Se. 
Ota ee Tis <j. =. ee ey SOD. ESSE Fe ete os) ast G i baeveabbnae’ 
. 0788 ene. “saan re Rig. aie BIBS. : F777 7alsas 4 x Joh J°3909 ; Ee a80: on. #27824" Fess ay: 
a5 7o\00 2; Va a8 De 37 eS Bes - fF $=32- 3°48 sais! 38 ba 24 DL arBeDe 


a orb Apor ee fw. Hie Geb utes BTM Ree st fon ang: pe issigse no « Bt Sine: Ae as 
hrizet Hear eo tm Se 5GG. 7 a0te ~~ 4s S22" 435735 ‘Set eooe vie 
2 a aur TON PA GEO - Cob Pee PF IDIERIY -, = 1% rx8 es Er 725 BG ° GF = 43° 54 Sar“ 05 
; ae to tae = => a6 = 
\oi.>--.$2 ‘ai2 aGbGh 
— (ok cA €e Gert? aes oer = if 237) ¢ iat een’ = “38 
i aie . A 
>. Spgetsg BStsa ta es a6 Ht Ceara ao 
vy haa? See eee COE me cede 21 espratica = dbs 25 ae 
vatai set fo tta Oe... fi bye Gz a: ; 
4 . eI OTe 2 .oae fre tof a ‘ 
rae Fe.gr es é # 
d : 2 UFZ. Ve as ix atyv?G le t *% 
q * ? oa ' 
¥ 2 7 1 2 Oo | = « 
2 ty z 
*; 4 2" . * 327 7 m4 = } 
4 vet 7 a 
4 | < fi ss ela » 4 he 
= ' “. 
) > 
3 4 a 7 ; 
' ' Fase. ‘€ 7 t : , > 
PT te 
1 _ 4 
4 ‘ i. 7 
ls el: - i a 
{ 
; 
) @: j 
: a : 
_ é 
: . 7 
> ; - 


CL yy 7° Co.0O. UN TY OF SAN FRANCISCO 
MR DANIEL DALY 4i5-554-4468/7 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 10/31/04 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
A 40402 FMC DISCOUNT NOTES 313397AL5 1:9 100 1.9550 50,000,000.00 49,809,680.56 
10/14/04 01/11/05 43 000 1.9645 49,758,340.28 99.61936111111 
A 40390 FEDL HOME LN MTG CORP DISC N 313397BL4 19 100 1.9500 50,000,000.00 4971736, 00 Ret) 
10/04/04 02/04/05 87 000 1.9631 49,666,875.00 99.47222222222 
A 40391 FEDL HOME LN MTG CORP DISC N 313397BL4 19 100 1.9500 20,000,000.00 19,894,444.44 
10/04/04 02/04/05 87 000 1.9631 19,866,750.00 99.47222222222 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 19.15% (M) 1.8699 -460,000,000.00 458,786,251.12 
1.8778 458,097,430.57 99.73614200000 
A 40403 BOA CP O660POLF8 19 100 1.7600 50,000,000.00 49,962,861.11 
10/14/04 11/15/04 40 000 1.7628 49,921,777.78 99.92572222222 
A 40404 BOA CP O660POLF8 As9 100 1.7600 50,000,000.00 49,962,861.11 
10/14/04 11/15/04 40 000 1.7628 49,921,777.78 99.92572222222 
A 40355 BOA CP 0660PO0LG6 19 100 1.7800 50,000,000.00 49,960,208. 33 
09/29/04 11/16/04 40 000 1.7842 49,881,333.33 99.92041666667 
A 40356 BOA CP 0660POLW1 19 100 1.8000 50,000,000.00 49,923,069.44 
09/29/04 11/30/04 40 000 1.8056 49,845,000.00 99.84613888889 
A 40412 BOA CP 0660POMT7 19. 100 1.9800 50,000,000.00 49,851,444.44 
10/28/04 12/27/04 40 000 1.9866 49,835,000.00 99.70288888889 
A 40397 BOA CP 0660PONA7 19 100 1.9700 20,000,000.00 UOS92Z2 7 222 322, 
10/08/04 01/10/05 40 000 1.9802 V9 89759 22..22" 9961 ayy 
A 40395 US BANK CP 91160ANC2 19 100 1.9500 25,000,000.00 24,900,000.00 
10/06/04 01/12/05 99 000 1.9604 24,867,291.67 99.60000000000 
A 40394 US BANK CP 91160ANJ7 19 100 1.9600 28,000,000.00 27,878,666.67 
10/06/04 01/18/05 99 000 1.9712 27,841,457.78 99.56666666667 
A 40413 BOA CP 0660POPE7 19 100 2.1000 50,000,000.00 49,698,125.00 
10/28/04 02/14/05 40 000 2.1134 49,682,083.33 99.39625000000 
A 40414 BOA CP O660PO0PF4 19 100 2.1000 20,000,000.00 19,878,100.00 
10/28/04 02/15/05 40 000 2.1136 19,871,666.67 99.39050000000 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 16.36% (M) 1.8930 393,000,000:.00 391,937,558..32 
1.9001 391,564,510.56 99.72965900000 
A 40357 WFB CD 9497P1HR3 19 100 1.7700 50,000,000.00 49,996,606.13 
09/29/04 11/15/04 40 000 1.7700 50,000,000.00 99.99321226958 
A 40379 US BANK CD 90333UCV2 19 100 1.8000 50,000,000.00 49,994,467.59 
09/30/04 11/30/04 99 000 1.8000 50,000,000.00 99.98893517093 
A 40416 BOA CD 06050GGM6 159) 150.0! = 24:9'7:010 50,000,000.00 50,002,425.81 
10/29/04 12/14/04 40 000 1.9700 50,000,000.00 100.0048516277 
A 40398 WFB CD 9497P1MCO tS) 100 2.0000 50,000,000.00 50,006,634.34 
10/08/04 01/10/05 40 000 2.0000 50,000,000.00 100.0132686779 
A 40358 BOA CD 06050GFQ8 19 1005 1395.00 50,000,000.00 50,001,659.06 
09/29/04 01/11/05 40 000 1.9500 50,000,000.00 100.0033181254 
A 40359 BOA CD 06050GFR6 19 100 1.9600 50,000,000.00 50,003,167.10 
09/29/04 01/25/05 40 000 1.9600 50,000,000.00 100.0063342012 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
48,875.00 
SUNGARD 
15833 233 
SUNGARD 
310,333.33 
SUNGARD 


44,000.00 
SUNGARD 
44,000.00 
SUNGARD 
81,583.34 
SUNGARD 
82,500.00 
SUNGARD 
11,000.00 
SUNGARD 
26,266.67 
SUNGARD 
35,208.33 
SUNGARD 
3:9:,,635).516 
SUNGARD 
11,666.67 
SUNGARD 
4,666.67 
SUNGARD 


81,125: 00 
SUNGARD 
80,000.00 
SUNGARD 
8,208.33 
SUNGARD 
66,666.67 
SUNGARD 
89,375.00 
SUNGARD 
89,833.33 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


2,465.28 


=6,597.22 
=2;, 63:8). 89 


10,654.45 
=1379'03:.33 


-2,708.34 
-4,430.56 

5,444.44 
=1,166.67 
-2,500.00 


-2,426.67 
4,375.00 


1,766.66 


11 5:8 6-. 1.0 
=197, 065.58 


= 3,395) .87 


-5,532.41 
2), (42! Bl 


6,634.34 
1,659.06 
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(RPTMKT) 


INVEST 
NUMBER 


40417 BOA CD 


DESCRIPTION 


10/29/04 02/17/05 


SUBTOTAL 


(Inv Type) 


40216 PUBLIC TIME DEPOSIT 
07/17/04 01/15/05 


SUBTOTAL 


(Inv Type) 


M 


ec 


R 


PURCHASE MATURITY DATE 


He 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


ev / 1620. U 
DANIEL 


INVESTMENT INVENTORY 


NT Y 


OF 
DALY 


INVESTMENTS OUTSTANDING AS OF 10/31/04 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
06050GGN4 19 100 
40 000 

14.61% (M) 
19 100 
60 000 

. 00% (M) 


GRAND TOTAL 


SAN EF RAN (Ger Ss .C)70 
415-554-4487 

WITH MARKET VALUE 

CPN RATE PAR/ SHARES MARKET VALUE 

YTM TR BOOK MARKET PRICE 


2.0900 
2.0900 


1.9343 


1.3500 
1.3500 


50,000,000.00 
50,000,000.00 
350,000,000.00 
350,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


49,999,963.49 
99.99992698628 


350,004,923.52 
100.0014070000 


99,5977 92 
99.59791666667 


99,597 .92 
99.59791700000 


1.8420 
1.8620 


2401100000.00 
2391637059.39 


2395907191.29 
99.78373200000 


RUN: 
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CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


8,708.33 


120.00 
SUNGARD 


UNREALIZED LOSS 


13,886.31 
=8' 962.719 


£5932, 2247.68 
=3:9:27,891.:86 


(SIRPT) 


INVSMT 
NO. 


> PPD YD DD Dp DD DD 
> 
(=) 
bt 
Ww 
~ 


SUBTOTAL 


A 40051 
A 39282 


SUBTOTAL 


40411 
40327 
40326 
40373 
40406 
40247 
40405 


PPP PP YP py 


SUBTOTAL 


40387 
40388 
40328 
40351 
40352 
40374 
40375 


a et dd 


SUBTOTAL 


A 40376 
A 40377 


Geis Y/ “CO UN TT -y OF SAN 
MR D°ATN TEL Die Aye ay, 4i5- 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 10/31/04 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 

FUND MATURITY PURCHASE SAF/ CUPN 
DESCRIPTION CUSIP NO (TICKER) DATE PURP RATE 
TREASURY BILLS 912795RL7 100 11/12/04 10/27/04 000 1.625 
TREASURY BILLS 912795RL7 100 11/12/04 10/27/04 000 1.625 
TREASURY BILLS 912795RL7 100 11/12/04 10/27/04 000 1.625 
TREASURY BILLS 912795RL7 100 11/12/04 10/28/04 000 1.550 
TREASURY BILLS 912795RN3 100 11/26/04 10/29/04 000 1.640 
UNITED STATES TREAS BILL 912795RW3 100 01/20/05 09/28/04 000 1.765 
UNITED STATES TREAS BILL 912795RY9 100 02/03/05 08/05/04 000 1.690 
UNITED STATES TREAS BILL 912795RZ6 100 02/10/05 09/30/04 000 1.820 
UNITED STATES TREAS BILL 912795SB8 100 02/24/05 09/22/04 000 1.840 
UNITED STATES TREAS BILL 912795SB8 100 02/24/05 09/22/04 000 1.840 
UNITED STATES TREAS BILL 912795SB8 100 02/24/05 09/22/04 000 1.840 
UNITED STATES TREAS BILL 912795SB8 100 02/24/05 09/22/04 000 1.840 
(Inv Type) 11 TREASURY BILLS 22.48%(C) 1.724 
Ly NODE ('9'9:..3:1)) 912828BC3 100 06/30/05 03/08/04 000 1.125 
T NOTE (95.24) 9128277F3 100 11/15/06 05/15/02 000 3.500 
(Inv Type) 12 TREASURY NOTES 3.08%(C) 2.051 
FNMA DISCOUNT NOTES 313588P33 100 11/12/04 10/28/04 000 1.720 
FEDERAL NATL MTG ASSN DI 313588R49 100 11/29/04 09/23/04 000 1.780 
FEDERAL NATL MTG ASSN DI 313588R56 100 11/30/04 09/23/04 000 1.780 
FEDERAL NATL MTG ASSN DI 313588U37 100 12/22/04 09/30/04 000 1.880 
FNMA DISCOUNT NOTES 313589BP7 100 02/07/05 10/15/04 000 1.980 
FEDERAL NATL MTG ASSN DI 313589BR3 100 02/09/05 08/16/04 000 1.800 
FNMA DISCOUNT NOTES 313589BW2 100 02/14/05 10/15/04 000 1.990 
(Inv Type) 41 FNMA DISCOUNT NOTES 12.40% (C) 1.842 
FEDL HOME LOAN BK CONS D 313384P60 100 11/15/04 10/04/04 000 1.710 
FEDL HOME LOAN BK CONS D 313384P60 100 11/15/04 10/04/04 000 1.710 
FEDL HOME LOAN BK CONS D 313384028 100 11/19/04 09/23/04 000 1.750 
FEDL HOME LOAN BK CONS D 313384R68 100 12/01/04 09/29/04 000 1.790 
FEDL HOME LOAN BK CONS D 313384R68 100 12/01/04 09/29/04 000 1.790 
FEDL HOME LOAN BK CONS D 313384U80 100 12/27/04 09/30/04 000 1.850 
FEDL HOME LOAN BK CONS D 313384U80 100 12/27/04 09/30/04 000 1.850 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 11.88%(C) 182 
FEDL HOME LLN MTG CORP D 313396N90 100 11/10/04 09/30/04 000 1.760 
FEDL HOME LLN MTG CORP D 313396N90 100 11/10/04 09/30/04 000 1.760 


BO RSALN Cs ESCO 


554-4487 


99.441 
99.142 
99.328 
99.208 
99.208 
99.208 
99.208 


99.941 


99 =92'8 
99.669 
99.664 
99.567 
99.368 
Re beet lito) 
99.326 


99.801 
99.801 
D923 
99.687 
99.687 
99.548 
99.548 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
35,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 


45,000,000.00 
30,000,000.00 


30,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
19,000,000.00 
49,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
10,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
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BOOK VALUE 


49,963,888.89 
49,963,888.89 
49,963,888.89 
49,967,708.33 
347955; 3:55. 56 
49,720,541.67 
24,785,454. 86 
49,663,805.56 
49,603,888.89 
49,603,888.89 
49,603,888.89 
29), 162.,,333'.3:3 


44,973,632.82 
28,720,312.50 


29 7 9'7'B.;75'0'0:. 010 
49,834,361.11 
49,831,888.89 
497-783 277.78 
£8 ,'87/9.,8:2:5..00 
48,566,350.00 
49,662,805.56 


49,900,250.00 
49,900,250.00 
Oy, S25, 29s S67, 
49,843,375.00 
24,921,687) 50 
49,773,888.89 
49° -7 71317888 389 


49), 899, 070.78 
49,,899,777.78 
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(SIRPT) 


INVSMT 
NO. 


PP PP PP YP YP Pp PP 
in 
Oo 
w 
uo 
i 


SUBTOTAL 


40403 
40404 
40355 
40356 
40412 
40397 
40395 
40394 
40413 
40414 


PPP PP PP YP YP Pp 


SUBTOTAL 


40357 
40379 
40416 
40398 
40358 
40359 
40417 


PPP PLP YP Pp 


SUBTOTAL 


A 40216 


SUBTOTAL 


DESCRIPTION 

FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
FEDL HOME LN MTG CORP 
FEDL HOME LN MTG CORP 
FEDL HOME LN MTG CORP 
FEDL HOME LN MTG CORP 
FMC DISCOUNT NOTES 
FEDL HOME LN MTG CORP 
FEDL HOME LN MTG CORP 


(Inv Type) 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 


US BANK CP 
US BANK CP 


BOA CP 
BOA CP 
(Inv Type) 
WFB CD 
US BANK CD 
BOA CD 
WFB CD 
BOA CD 
BOA CD 
BOA CD 
(Inv Type) 


PUBLIC TIME DEPOSIT 


(Inv Type) 


81 COMMERCIAL 


Ct Tt Yo) C2000 
DANIEL 
INVESTMENT 


MR 


313396N90 
313396R54 
313396U27 
313396U92 
313397AD3 
313397AD3 
313397AD3 
313397AD3 
313397AL5 
313397BL4 
313397BL4 


44 FMC DISCOUNT NOTES 


O660POLF8 
O660POLF8 
0660P0LG6 
O0660POLW1 
0660POMT7 
0660PONA7 
91160ANC2 
91160ANI7 
0660POPE7 
O660POPF4 


NT Y 


OF S 


DALY 


AN 


4 b= 


INVESTMENTS OUTSTANDING AS OF 10/31/04 
MAJOR SORT KEY IS ICC# 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


PAPER DISC 


9497P1HR3 
90333UCV2 
06050GGM6 
9497P1MCO 
06050GFQ8 
06050GFR6 
06050GGN4 


91 NEGOTIABLE C.D.'S 


100 
100 
100 
100 
100 
100 
100 


100 


1010 PUBLIC TIME DEPOSIT 


SETTLEMENT DATE BASIS 


MATURITY PURCHASE 
(TICKER) DATE 
11/10/04 09/30/04 
11/30/04 09/28/04 
12/21/04 10/04/04 
12/28/04 09/29/04 
01/04/05 09/28/04 
01/04/05 09/29/04 
01/04/05 10/05/04 
01/04/05 10/06/04 
01/11/05 10/14/04 
02/04/05 10/04/04 
02/04/05 10/04/04 
19). £56 CE) 
11/15/04 10/14/04 
11/15/04 10/14/04 
11/16/04 09/29/04 
11/30/04 09/29/04 
12/27/04 10/28/04 
01/10/05 10/08/04 
01/12/05 10/06/04 
01/18/05 10/06/04 
02/14/05 10/28/04 
02/15/05 10/28/04 
16.37%(C) 
11/15/04 09/29/04 
11/30/04 09/30/04 
12/14/04 10/29/04 
01/10/05 10/08/04 
01/11/05 09/29/04 
01/25/05 09/29/04 
02/17/05 10/29/04 
14.63% (C) 
01/15/05 07/17/04 


- 00% (C) 


SAF / 
PURP 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 
000 


000 


FRANCISCO 
5) be a= 
INVENTORY 


448 7 


99.488 
99507 
99.541 
99.517 
99.334 
99.334 


99.844 
99.844 
99).-1:63 
99.690 
99.670 
99.486 
99.469 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


100.000 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
11,000,000.00 
25,000,000.00 
40,000,000.00 
29,000,000.00 
13,000,000.00 
42,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
25,000,000.00 
28,000,000.00 
50,000,000.00 
20,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


100,000.00 


11/02/04 


PAGE: 2 
00:00:43 


BOOK VALUE 


497,899, D118 
10,965,350.00 
24:898',-979.227 
39,812,000.00 
28,850,005.56 
1293.3 p44) 22 
41,792,975 ..00 
29,853,375.00 
49,758,340.28 
49,666,875.00 
1:9, 866,750. 00 


49, 924,077 18 
49,921,777.78 
49,881,333.33 
49,845,000.00 
49,835,000.00 
19%, 89 7 E22 32'2 
24,867,291.67 
27,841,457.78 
49,682,083.33 
19.,.871,, 66667 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


100,000.00 
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Gi GY yy Cc oO UN TY OME, SAN FRANCISCO 
MR. DANTEL DALY 415-554-4487 PAGE: 3 
(SIRPT) INVESTMENT INVENTORY RUN: 11/02/04 00:00:43 
INVESTMENTS OUTSTANDING AS OF 10/31/04 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
REPORT TOTALS SSS) SS eS SS SS SS SS SS SS SS SS SS SS SS 


ASSETS FIXED 1.842 1.862 99.606 2,401,100,000.00 2,391,637,059.39 
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Cela YY /2:C O-ULN=T=¥ OF SAN FRANCISCO 
MR. DANIEL DA L,Y 4°15 ="5. 5 4%= 44° 8 7 PAGE: il 
(SIRPT) INVESTMENT INVENTORY RUN: 11/02/04 00:00:43 
INVESTMENTS OUTSTANDING AS OF 10/31/04 
MAJOR SORT KEY IS BANK 
SETTLEMENT DATE BASIS 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40216 PUBLIC TIME DEPOSIT 100 01/15/05 07/17/04 000 1.350 1.350 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 1.350 1.350 100.000 100,000.00 100,000.00 


REPORT TOTALS ==) (SS SS SS SS SS SS SS SS SS SS SS SS SS SS SS SS SS SS SS SS SS 
ASSETS FIXED 1.350 1.350 100.000 100,000.00 100,000.00 


Su 
| it 


* ACTIVE TRANSACTIONS * 


39282 
sfcl101 


sfcl101 
40051 
sfc101 
40217 
sfcl101 
40259 
sfcl101 
40266 
sfcl101 
40270 
sfcl101 
40298 
sfcl101 
40299 
sfc101 
40300 
sfcl101 
40325 
sfc101 
40329 


40330 
sfici02 
40340 
sfcl101 
40341 
sfcl101 
40342 
sfcl101 
40343 
sfcl101 
40344 


40361 
sfcl101 
40362 
sfcl101 
40363 
sfc101 
40364 
sfcl101 


DESCRIPTION/ POOL# 
MEMO 
T NOTE (95.24) 


T NOTE(99.31) 


BOA CP 


WFB CD 


FEDERAL NATL MTG ASSN 


US BANK CP 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDERAL NATL MTG ASSN 


UNITED STATES 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


UNITED STATES 


FEDL 


FEDL 


FEDL 


FEDL 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


TREAS BI 
LLN MTG CORP 
LLN MTG CORP 
LLN MTG CORP 
LLN MTG CORP 
LLN MTG CORP 

TREAS BI 


LOAN BK CONS 


LOAN BK CONS 


LOAN BK CONS 


LOAN BK CONS 


GL? Yo7 C202 UONeD YY. 


MR 
BANK BROK 
CASH DATE 

9 40 

40 

19 40 

1:9 40 

19 40 

19 40 

19 44 

19 40 

19 40 

19 40 

19 87 

19 40 

19 87 

19 87 

19 87 

19 40 

19 40 

19 40 

1t9 87 

19 87 

19 87 

kw) 87 


DANTEL 


FUND: 


MATURITY 
/ENTRY 


11/15/06 
10/18/04 


10/26/04 
06/30/05 
10/26/04 
10/18/04 
11/01/04 
10/05/04 
11/01/04 
10/19/04 
11/01/04 
10/05/04 
11/01/04 
10/08/04 
11/01/04 
10/08/04 
11/01/04 
10/08/04 
11/01/04 
10/01/04 
11/01/04 
10/07/04 
10/08/04 
10/12/04 
11/01/04 
10/26/04 
11/01/04 
10/26/04 
11/01/04 
10/26/04 
10/14/04 
10/26/04 
10/14/04 
10/07/04 
10/08/04 
10/04/04 
11/01/04 
10/04/04 
11/01/04 
10/04/04 
11/01/04 
10/04/04 


448 7 


BOOK VALUE 
PREM / (DISC) 


-6,701,406.25 
2987, 593515 
=2,872:;, 031.25 
12°77, 968.75 
-4,997,070.31 
2,929.69 
-24,904,375.00 
-50,000,000.00 
+210), 950, 152567 
=3'7;,.935; 368% 3:3 
-49,947,611.11 
-49,947,611.11 
-39,958,088.89 
-29,987,100.00 
=15;-992 , 22:7. 78 
8,782.22 
-23,979,360.00 
=49° 9325, 3.272213 
=A£:9' 9329.27.78 
= M95 93250270 sat 8 
67,472.22 
-24,966,263.89 
335; 736 10 
-9,996,125.00 
37:875'.00 
-49,988,125.00 
-49,988,125.00 
-49,988,125.00 


=19',.995;,2'510'..00 


F SAN FUR ACN Cr S-¢ 0 
DALY AS 5, S25 1b) = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
10/01/04 TO 10/31/04 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
10/19/04 PSAL 3.500 -7,000,000.00 
10/19/04 4.559 
10/27/04 PSAL 3.500 -3,000,000.00 
10/27/04 4.559 
10/27/04 PSAL 1.125 -5,000,000.00 
10/27/04 Lk20 
10/18/04 MAT 1.530 -25,000,000.00 
10/18/04 1.536 
10/05/04 MAT 1.580 -50,000,000.00 
10/05/04 1.580 
10/19/04 MAT 1.580 -21,000,000.00 
10/19/04 1.584 
10/05/04 MAT 1.570 -38,000,000.00 
10/05/04 1:55:73 
10/08/04 MAT 1.640 -50,000,000.00 
10/08/04 1.642 
10/08/04 MAT 1.640 -50,000,000.00 
10/08/04 1.642 
10/08/04 MAT 1.640 -40,000,000.00 
10/08/04 1.642 
10/01/04 MAT 1.720 -30,000,000.00 
10/01/04 Dealt 
10/04/04 SALE 1.520 -16,000,000.00 
10/04/04 1.521 
10/12/04 MAT 1.720 -24,000,000.00 
10/12/04 1.721 
10/26/04 MAT 1.735 -50,000,000.00 
10/26/04 L737 
10/26/04 MAT 1.735 -50,000,000.00 
10/26/04 1.737 
10/15/04 SALE 1.735 -50,000,000.00 
10/15/04 1135 
10/15/04 SALE 1.735 -25,000,000.00 
10/15/04 De TS 
10/04/04 SALE 1.550 -10,000,000.00 
10/04/04 1.551 
10/04/04 MAT 1.710 -50,000,000.00 
10/04/04 ale AKIO) 
10/04/04 MAT 1.710 -50,000,000.00 
10/04/04 dee 20 
10/04/04 MAT 1.710 -50,000,000.00 
10/04/04 17140 
10/04/04 MAT 1.710 -20,000,000.00 
10/04/04 12-2750 


11/01/04 


PAGE: 1 
RUN: 11/02/04 00:00:41 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-104,524.46 
-47,078.80 
-18,189.54 
-95,625.00 
=92,, 166.67 
-48, 848. 33 
-64,631.67 
=52:/3:88.:89 
=527388..89 
=41-/994 312 
-12,900.00 

=6;;755 55 
-20,640.00 
='6)75, 423.22 
-67,472.22 
-40,965.28 
-20,482.64 

= 27 983.033 
=11,87:5:200 
=115,8:75...00 
=i, 875. 010 


-4,750.00 


SETTLEMENT 
-427,656.25 
7, 233,586.96 
=1857,.156...2'5 
3,104,266.30 
29,687.50 
4,985,572.35 
25,000,000.00 


505,092,166 .67 
21,000,000.00 
38,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
30,000,000.00 
53°.33 

15,997; 92:0: 00 
24,000,000.00 
50,000,000.00 
50,000,000.00 
=3:81°.94 

4:9) -9573:,8)7-5%. 00 
= 1/910: 997. 
24,986,937.50 
8.133 
9,998,700.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


20,000,000.00 
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* ACTIVE TRANSACTIONS * 


40365 
sterol 
40366 
sfcl101 
40367 
sfcl101 
40368 
sfcl101 
40370 
sfcl101 
40371 
sfcl101 
40380 
sfcl101 
40381 
sfcl101 
40382 


40383 


sfcl101 


40387 


40388 


40389 


40390 


40391 


40392 


40393 


40394 


40395 


40396 


sfcl101 
40397 


DESCRIPTION/ POOL# 

MEMO 

T NOTE (99.20) 

T NOTE (99.20) 

T NOTE (99.20) 

T NOTE (99.20) 

UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
T NOTE (99.20) 

FEDL HOME LLN MTG CORP 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LLN MTG CORP 
FEDL HOME LN MTG CORP 
FEDL HOME LN MTG CORP 
FEDL HOME LN MTG CORP 
FEDL HOME LN MTG CORP 


US BANK CP 


US BANK CP 


UNITED STATES TREAS NT 


BOA CP 


Git ¥ /3C70.U Not 


MR 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 87 

IES 87 

19 40 

ATS) 43 

19 87 

1:9 87 

19 89 

Lg 87 

19 87 

19 40 

1:9 43 

9 99 

19 99 

19 40 

40 

19 40 


DANIEL 


FUND: 


MATURITY 
/ENTRY 


08/31/06 
10/14/04 
08/31/06 
10/14/04 
08/31/06 
10/14/04 
08/31/06 
10/14/04 
10/14/04 
11/01/04 
10/14/04 
11/01/04 
10/06/04 
11/01/04 
10/06/04 
11/01/04 
08/31/06 
10/08/04 
10/26/04 
11/01/04 
11/15/04 
10/08/04 
11/15/04 
10/08/04 
12/21/04 
10/08/04 
02/04/05 
10/08/04 
02/04/05 
10/08/04 
01/04/05 
10/08/04 
01/04/05 
10/08/04 
01/18/05 
10/08/04 
01/12/05 
10/08/04 
09/30/06 
10/08/04 


10/14/04 
01/10/05 


4487 


BOOK VALUE 
PREM / (DISC) 


-20,960,942.25 
39,057.75 
-19,964,364.64 
35,635.36 
-19,962,802.14 
37; UOT 86 
-19,962,802.14 
37,197.86 
-49,970,736.11 


=49 5970, 736.21. 
-49,986,250.00 
-49,986,250.00 


-19,961,239.64 
38,760.36 
-13,981,782.50 


49,900,250.00 
-99,750.00 
49,900,250.00 
-99,750.00 
24,898,979.17 
-101,020.83 
49,666,875.00 
=333 ,125)..00 
19,866,750.00 
=1'3:3:,.250200 
41,792,975 00 
=2:07 ; 025.200 
29,853), 3:75...00 
-146,625.00 
27,841,457.78 
=158,542.22 
24,867,291.67 
=13:2:, 708.33 
49',959), 4:13) 5116 
-40,886.84 

= 49), 959) aiSts 1G. 
40,886.84 

LO B97, a2. 22 


F SAN FOR AN €_IS:¢.0 
DALY 4°15 = 5 S54 = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
10/01/04 TO 10/31/04 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
10/14/04 SALE 2.375 -21,000,000.00 
10/14/04 2.580 
10/14/04 SALE 2.375 -20,000,000.00 
10/14/04 2.576 
10/14/04 SALE 2.375 -20,000,000.00 
10/14/04 2.580 
10/14/04 SALE 2.375 -20,000,000.00 
10/14/04 2.580 
10/14/04 MAT 1.505 -50,000,000.00 
10/14/04 1.506 
10/14/04 MAT 1.505 -50,000,000.00 
10/14/04 1.506 
10/06/04 MAT 1.650 -50,000,000.00 
10/06/04 1.650 
10/06/04 MAT 1.650 -50,000,000.00 
10/06/04 1.650 
10/04/04 SALE 2.375 -20,000,000.00 
10/04/04 2.585 
10/26/04 MAT 1.800 -14,000,000.00 
10/26/04 1.804 
10/04/04 PURC 1.710 50,000,000.00 
10/04/04 Ledt3 
10/04/04 PURC 1.710 50,000,000.00 
10/04/04 Wea les 
10/04/04 PURC 1.865 25,000,000.00 
10/04/04 1.873 
10/04/04 PURC 1.950 50,000,000.00 
10/04/04 15963 
10/04/04 PURC 1.950 20,000,000.00 
10/04/04 1.29163 
10/05/04 PURC 1.950 42,000,000.00 
10/05/04 1.960 
10/06/04 PURC 1.955 30,000,000.00 
10/06/04 1.9165 
10/06/04 PURC 1.960 28,000,000.00 
10/06/04 1 Ea By fl 
10/06/04 PURC 1.950 25,000,000.00 
10/06/04 1.960 
10/08/04 PURC 2.500 50,000,000.00 
10/08/04 2:5 iA: 
10/14/04 SALE 2.500 -50,000,000.00 
10/14/04 7poy fsb 
10/08/04 PURC 1.970 20,000,000.00 
10/08/04 1.980 


10/08/04 


SOQ Oraleeal S, 


PAGE: 2 
RUN: 11/02/04 00:00:41 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-19,288.68 
=18,370..17 
=18,370617 
=1:875.370'. 17 
=2:9)2.63..89 
=29:),263):89 
=13),,75:0).'00 
=137750..00 
=5),.248). 62 


=18:;,217 50 


-20,604.39 


SETTLEMENT 


=2:9.,531..215 
21,009 .,.7'62'.18 
=26,,562 250 
20,,:00:9)7,.2:9:7 231 
=2:3;, 124..99 
20,009,297.30 
=2:371.2:9 000 
20,,0094.297 2.34 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
=1181....2:5 

1:9; 96:7,.269'..54: 
14,000,000.00 
-49,900,250.00 
-49,900,250.00 
=24,,898',97.9'.. 17 
-49,666,875.00 
~19,866,-750:..00 
=41,,792,:975..00 
=2:9), 853), 377'5)00 
-27,841,457.78 
=2/4),.867 ; 29a (67), 
=49/,959, 11356 
= 2:9), ;219 Ole Or. 
50,009,014.42 
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* ACTIVE TRANSACTIONS * 


40398 


40399 
sfcl101 


SEcLoOL 
40400 
s£cl101 


sfcl01 
40401 
sfcl101 


sfcl101 
40402 
sfcl101 
40403 
sfc101 
40404 
sfcl101 
40405 
sfcl101 
40406 
sfcl101 
40407 
sfc101 
40408 
sfcl101 
40409 
sfcl101 
40410 
sfcl101 
40411 
sfcl101 
40412 
sfc101 
40413 
sfcl101 
40414 
sfcl101 
40415 
sfcl101 
40416 
sfcl101 


DESCRIPTION/ POOL# 
MEMO 


WFB CD 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FMC DISCOUNT NOTES 


BOA CP 


BOA CP 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


FNMA DISCOUNT NOTES 


BOA CP 


BOA CP 


BOA CP 


TREASURY BILLS 


BOA CD 


¢ LDP yY/ ¢ 0 UN Ty 


MR 
BANK BROK 
CASH DATE 

19 40 

9 87 

87 

al) 87 

87 
1:9 87 
87 

19 43 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 43 

aby) 40 


DAN, 2 EB GD 


FUND: 


MATURITY 
/ ENTRY 


01/10/05 
10/08/04 
10/29/04 
10/14/04 


11/01/04 
10/29/04 
10/14/04 


11/01/04 
10/29/04 
10/14/04 


11/01/04 
01/11/05 
10/14/04 
11/15/04 
10/14/04 
11/15/04 
10/14/04 
02/14/05 
10/14/04 
02/07/05 
10/14/04 
11/12/04 
10/26/04 
11/12/04 
10/26/04 
11/12/04 
10/26/04 
11/22:/'0:4 
10/28/04 
11/12/04 
10/28/04 
12/27/04 
10/28/04 
02/14/05 
10/28/04 
02/15/05 
10/28/04 
11/26/04 
10/28/04 
12/14/04 


F SAN FRANCISCO 
DOA bY 400, 5° = 5.5 "4s 4 4) 187 
DETAIL TRANSACTION REPORT - FIXED INCOME 
10/01/04 TO 10/31/04 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 

TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
10/08/04 PURC 2.000 50,000,000.00 50,000,000.00 
10/08/04 2.000 

10/14/04 PURC 1.720 50,000,000.00 49,964,166.67 
10/14/04 1.722 =35, 833.33 
10/29/04 MAT 1.720 -50,000,000.00 -49,964,166.67 
10/29/04 1.721 

10/14/04 PURC 1.720 50,000,000.00 49,964,166.67 
10/14/04 L720 =35,833..33 
10/29/04 MAT 1.720 -50,000,000.00 -49,964,166.67 
10/29/04 4s 22d 

10/14/04 PURC 1.720 31,000,000.00 30,977,783.33 
10/14/04 Ls i2e 322,216.67 
10/29/04 MAT 1.720 -31,000,000.00 -30,977,783.33 
10/29/04 1.721 

10/14/04 PURC 1.955 50,000,000.00 49,758,340.28 
10/14/04 1.964 -241,659.72 
10/14/04 PURC 1.760 50,000,000.00 49,921,777.78 
10/14/04 1163 -78,222.22 
10/14/04 PURC 1.760 50,000,000.00 49,921,777.78 
10/14/04 1.763 -78,222.622 
10/15/04 PURC 1.990 50,000,000.00 49,662,805.56 
10/15/04 2.004 -337,194.44 
10/15/04 PURC 1.980 19,000,000.00 18,879,825.00 
10/15/04 1.993 =12.0),27.5'.'00 
10/27/04 PURC 1.625 50,000,000.00 49,963,888.89 
10/27/04 1.626 =3'6; a als de! 
10/27/04 PURC 1.625 50,000,000.00 49,963,888.89 
10/27/04 1.626 =3:6,.012..14 
10/27/04 PURC 1.625 50,000,000.00 49,963,888.89 
10/27/04 1 62:6 =36,, 111.02 
10/28/04 PURC 1.550 50,000,000.00 49,967,708.33 
10/28/04 HBRuoyopl = 32 p29 G7 
10/28/04 PURC 1.720 30,000,000.00 29,978,500.00 
10/28/04 det el =21,,5010).:00 
10/28/04 PURC 1.980 50,000,000.00 49,835,000.00 
10/28/04 1.987 -165,000.00 
10/28/04 PURC 2.100 50,000,000.00 49,682,083.33 
10/28/04 Pee atalye) =3:17;, 9167-677 
10/28/04 PURC 2.100 20,000,000.00 19,871,666.67 
10/28/04 2.114 =1287, 393935 
10/29/04 PURC 1.640 35,000,000.00 34,955,355.56 
10/29/04 1.642 -44,644.44 
10/29/04 PURC 1.970 50,000,000.00 50,000,000.00 
10/29/04 90 


10/28/04 


PAGE: 3 
RUN: 11/02/04 00:00:41 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=35;, 833.33 


=35,833.33 


=2:2:,,2:1.6,67 


SETTLEMENT 


50,000,000. 


-49,964,166. 


50,000,000. 


=30:;,9977 7183). 


31,000,000. 


-49,758,340. 


-50,000,000.00 


-49,964,166.67 


00 


67 


00 


33 


00 


28 


-49,921,777.78 
=49),-921., 777.78 
-49,662,805.56 
-18,879,825.00 
-49,963,888.89 
-49,963,888.89 
-49,963,888.89 
=49';967;; 708533 
=2'9),.9'7'8;75100).. 00 
-49,835,000.00 
-49, 682,083.33 
-19,871,666.67 
=34, 955,399.56 


-50,000,000.00 
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MR. DANIEL DALY 415-5 54-448 7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
10/01/04 TO 10/31/04 RUN: 11/02/04 00:00:41 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 

INV # DESCRIPTION/ POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
USER MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL. FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

40417 BOA CD 19 40 02/17/05 10/29/04 PURC 2.090 50,000,000.00 50,000,000.00 
steLol 10/28/04 10/29/04 2.090 -50,000,000.00 

40418 BNY (440.38) 19 99 12/30/04 10/04/04 PURC 5.500 25,000,000.00 25,000,000.00 
sfcl101 10/28/04 10/04/04 5.500 -25,000,000.00 
99 10/04/04 SALE 5.500 -25,000,000.00 -25,000,000.00 -440.38 
seeLot 10/28/04 10/04/04 5.500 25,000,440.38 


* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 1.943 
( 32) 
SALE Br oL6 
( 1) 
PSAL 3.429 
( 3) 
MAT 1;659 


PAR VALUE 


1300000000. 
-277000000. 
=15,.000,,'000.. 


-943000000. 


00 


00 


00 


00 


Cola Yow, (COUN Ay OF SAN FOR AN € 2 S-¢ 0 
MR. DANIEL DALY 4.15 ‘=° 555 4 = 4 4-8) o7 
DETAIL TRANSACTION REPORT - FIXED INCOME 


ORIGINAL FACE 
VALUE 


10/01/04 TO 10/31/04 
REPORT GRAND TOTALS 
ASSETS 


PREMIUM/ AMORTIZATION/ 
BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 


1296677062.63 -3,322,937.37 


-~276657398.42 342,601.58 =1.7:4;,,03:9'.10'0 
=14,,5:20,, 507.81. 429,492.19 -169,792.80 
-942237218.06 -854,948.61 


RUN: 


(GAIN) / 
LOSS 


-143,435. 
61. 
=612;812). 
29,687. 


1.5 
66 
50 
50 


PAGE: 


11/02/04 00:00: 


SETTLEMENT 


-1296677062. 
27:6 ,.9:7'1,: 81.0 
15,3237425 


942,329,384 


5 
41 


“6d 


ES 


CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
José Cisneros 
TREASURER 


Daniel P. Daly 
CHIEF INVESTMENT OFFICER 


December 3, 2004 

The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and Ceunty of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the five months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $15,620,693 Earned Interest Yield 
Total Net Earnings $16,244,513 Pooled Funds 1.764% 
Average Age of Portfolio 174 Days All Funds 1.764% 


Total cost of the securities on hand November 30, 2004 was $2,430,544,928 with a market value of 
$2,434,711,156 plus fixed assets accrued earnings of $1,361,582. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of November 30, 2004. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of November 2004, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on November 30, 2004. 

4. General journal detailing purchases, sales, and interest activities during the month of 
November 2004. 


Very truly yours, 


q VASE TR PE AAT Gh Pile bt 
_ a DOCUMENTS DEPT. 


José Cisneros DEC - 8 2004 
Treasurer 
SAN FRANCISCO 


eee PUBLIC LIBRARY 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. A. Ackerman 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 
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(FS/ERNFS) 


TOTAL INCOME RECEIVED IN THIS PERIOD: 


TOTAL NET EARNINGS THIS PERIOD: 


AVERAGE DAILY PORTFOLIO BALANCE: 


EARNED INCOME YIELD THIS PERIOD: 


END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


Yoync O UN TY VOlIF  J/S°A°N . F RAN CT SC 0 
DANIEL DALY 415-554-4487 
PORT 2 Olt Ov SA Toot aos 
11/01/04 THROUGH 11/30/04 RUN: 
ALL FUNDS 
-------- GOV'T SECURITIES --------  ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES 
2,652,020.19ti(isé‘<« COO N/A 
4,076,028.06 .00 $12 ..5.0 N/A 
2,352,242,503.39 .00 100,000.00 N/A 
2.108 .000 1.369 N/A 
2,430,444,928.13 00 100,000.00 N/A 
2,430,398,097.78 .00 100,000.00 N/A 
1.205 .000 1.369 N/A 
173.63 .00 46.00 N/A 
173.63 00 46.00 N/A 


PAGE: i 


12/01/04 09:38:47 


27, 652 7.0210. 19 
4,076,140.56 
2,352,739 42;,503 39 
2.108 
2,430,544,928.13 
2,430,498,097.78 
1.205 

N/A 

N/A 


2.108 


& 


(SIRPT) 


Cote Dt Y¥../ 22000) ND OF SAN 


MR 


SUMMARY DESCRIPTION 


aL 


12 


41 


43 


44 


81 


94. 


TREASURY BILLS 


TREASURY NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC NOTES 


FMC DISCOUNT NOTES 


COMMERCIAL PAPER DISC 


NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


Fe ROAGN C> LS'26.-0 


DANIEL DAL Y AW Y5.(=" 52 5) de —ed0 4.8.7 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 11/30/04 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
CUPN TRDNG BOOK 
RATE YIELD PRICE 
17.5 7 RHC) 943° 19927 “99.325 
9.26%(C) 3.025 3.249 99.120 
7.48% (C) 12924, 1.933, 9953770 
11.28%(C) 1.914- 1.920 “99.656 
15..318:¢C) 1.970 1.980 99.490 
20.59% (C) 2.150 2.162 99.5473 
18.51%(C) 2.016 2.016 100.000 
. 00% (C) 1.350 1.350 100.000 
ASSETS FIXED 2.093) 52.222 99.5527 


RUN: 


PAR VALUE 
SHARES 

430,000,000. 
227,000,000. 
183,000,000. 
275,000,000. 
374,000,000. 
503,000,000 
450,000,000. 


100,000. 


00 


00 


00 


00 


00 


-00 


00 


00 


12/02/04 


PAGE: 


BOOK VALUE 


427,098,802. 
225,002,883. 
181,847,466. 
274,054,951. 
372;, 0937, 913% 
500,346,910. 
450,000,000. 


100,000. 


00:00: 


1 
15 


(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 


M 


c 


R 


PURCHASE MATURITY DATE 


UNITED STATES TREAS 
09/28/04 01/20/05 
UNITED STATES TREAS 
08/05/04 02/03/05 
UNITED STATES TREAS 
09/30/04 02/10/05 
UNITED STATES TREAS 
09/22/04 02/24/05 
UNITED STATES TREAS 
09/22/04 02/24/05 
UNITED STATES TREAS 
09/22/04 02/24/05 
UNITED STATES TREAS 
09/22/04 02/24/05 
UNITED STATES TREAS 
11/30/04 02/24/05 
UNITED STATES TREAS 
11/30/04 02/24/05 


40456 UNITED STATES TREAS 
11/30/04 02/24/05 
40457 UNITED STATES TREAS 
11/30/04 02/24/05 
40458 UNITED STATES TREAS 
11/30/04 02/24/05 
SUBTOTAL (Inv Type) 
40051 T NOTE(99.31) 
03/08/04 06/30/05 
39282 T NOTE (95.24) 
05/15/02 11/15/06 
40432 T NOTE (99.24) 
11/15/04 11/15/09 
40434 T NOTE (99.24) 
11/15/04 11/15/09 
40437 T NOTE (99.24) 
11/15/04 11/15/09 
40439 T NOTE (99.24) 
11/15/04 11/15/09 
40443 T NOTE (99.24) 
11/15/04 11/15/09 
40448 T NOTE (99.20) 
11/24/04 11/15/09 
40449 T NOTE (99.20) 


11/24/04 11/15/09 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


i Bae hee 4 


11 TREASURY BILLS 


i GC -O, UP NOT YY 


DANIE 


L 


OF 
Di Ave 


N 
4 


SA 


ER A-NI C21 S-€'0 


Se = 255548 = 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/04 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


CUSIP BANK 

BROK SAFE 

912795RW3 19 100 
40 000 

912795RY9 19 100 
40 000 

912795RZ6 19 100 
40 000 

912795SB8 19 100 
40 000 

912795SB8 19 100 
40 000 

912795SB8 19 i100 
40 000 

912795SB8 19 100 
40 000 

912795SB8 als) 100 
40 000 

912795SB8 19 100 
43 000 

912795SB8 19 100 
45 000 

912795SB8 19 100 
87 000 

912795SB8 19 100 
89 000 

17.58% (M) 

912828BC3 19 100 
40 000 

9128277F3 19 100 
87 000 

91282 8DB3 19 100 
40 000 

912828DB3 19 100 
43 000 

91282 8DB3 19 100 
87 000 

912828DB3 19 100 
89 000 

912828DB3 19 100 
45 000 

912828DB3 19 100 
40 000 

912828DB3 19 100 
45 000 


YTM TR 
1.7650 
1.7749 
1.6900 
1.722 
1.8200 
1.8323 
1.8400 
1.8547 
1.8400 
1.8547 
1.8400 
1.8547 
1.8400 
1.8547 
2.1600 
22.1772 
2.1600 
25712 
2.1600 
24712 
2.1600 


1.1250 
1.1698 
3.5000 
4.5592 
3.5000 
3'..553'6 
3.5000 
3.5654 
3.5000 
3.5654 
3.5000 
3.5654 
3.5000 
3.5654 
3.5000 
3.5845 
3.5000 
3.5845 


PAR/ SHARES 
BOOK 
50,000,000.00 
49,720,541.67 
25,000,000.00 
24,785,454. 86 
50,000,000.00 
49,663,805.56 
50,000,000.00 
49,603,888.89 
50,000,000.00 
49,603,888.89 
50,000,000.00 
49,603,888.89 
30,000,000.00 
29,762,333.33 
25,000,000.00 
24,871,000.00 
25,000,000.00 
24,871,000.00 
25,000,000.00 
24,871,000.00 
25,000,000.00 
24,871,000.00 
25,000,000.00 
24,871,000.00 
430,000,000.00 
427,098,802.09 


45,000,000.00 
44,973,632.82 
27,000,000.00 
25,848,281.25 
10,000,000.00 
96°9'7As1093'.75 
10,000,000.00 
99705 32290 
10,000,000.00 
93,9707. 322). 50 
10,000,000.00 
93.9570; 3a 28510 
10,000,000.00 
97,.9:7:07, 325 510 
10,000,000.00 
9,970,420.41 
5,000,000.00 
4,985,210.21 


448 17 


MARKET VALUE 
MARKET PRICE 
49,875,000.00 
99.75000000000 
24,906,250.00 
99.62500000000 
49,796,875.00 
99.59375000000 
49,750,000.00 
99.50000000000 
49,750,000.00 
99.50000000000 
49,750,000.00 
99.50000000000 
29,850,000.00 
99.50000000000 
24,875,000.00 
99.50000000000 
24,875,000.00 
99.50000000000 
24,875,000.00 
99.50000000000 
24,875,000.00 
99.50000000000 
24,875,000.00 
99.50000000000 
428,053,125.00 
99.54723800000 


44,676,562.50 
99.28125000000 
2772537225 0.0 
100.9375000000 
9,909,375.00 
99.09375000000 
9,.909;,,3:75.,00 
99.09375000000 
9,,909,37.5...00 
99.09375000000 
95,9095 357/5:20'0 
99.09375000000 
97,:9.0195,3:51/5700 
99.09375000000 
97291097, 35757010 
99.09375000000 
4,954,687.50 
99.09375000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
156,888.89 
SUNGARD 
139:,.1.0.0:. 7:0 
SUNGARD 
156,722.22 
SUNGARD 
178,888.89 
SUNGARD 
178,888.89 
SUNGARD 
178,888.89 
SUNGARD 
1077333% 33 
SUNGARD 
1,500.00 
SUNGARD 
1,500.00 
SUNGARD 
1,500.00 
SUNGARD 
1,500.00 
SUNGARD 
1,500.00 
SUNGARD 


211,854.62 
SUNGARD 
41,767.96 
SUNGARD 
15469) .162 
SUNGARD 
15,469.61 
SUNGARD 
15469262 
SUNGARD 
15,469.61 
SUNGARD 
15,469.61 
SUNGARD 
15,469.62 
SUNGARD 
7,734.81 
SUNGARD 


12/02/04 
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UNREALIZED GAIN 
UNREALIZED LOSS 


-2,430.56 
=18,305.56 
=2:3' 65:2) 8 
=32, hid «1S 
=32, 771.78 
=i bbs 18 


-19,666.66 
2,500.00 


2,500.00 
2,500.00 
2,500.00 


2,500.00 


12,500.00 
-162,388.90 


=2:9'], O710;23)2 
1,404,843.75 
=615, 77 8ke5 
=60:, 93:74. 50 
=60), 93:7-.5:0 
-60,.937.50 
-60,937.50 
=52,, 343575 
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INVESTMENTS OUTSTANDING AS OF 11/30/04 
MAJOR SORT KEY IS ICC# 


CUSIP 


912828DB3 


91282 8DB3 


91282 8DB3 


912828DB3 


912828DB3 


912828DB3 


91282 8DB3 


912828DB3 


313588037 


313589AG8 


313589BP7 


313589BR3 


313589BW2 


313384R68 


313384R68 


313384T58 


313384U80 


313384U80 


@ a; Ty 
MR 
(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
40450 T NOTE (99.20) 
11/24/04 11/15/09 
40451 T NOTE (99.20) 
11/24/04 11/15/09 
40452 T NOTE (99.20) 
11/24/04 11/15/09 
40459 T NOTE (99.03) 
11/30/0411. /15:709 
40460 T NOTE (99.03) 
11/30/04 11/15/09 
40461 T NOTE (99.03) 
11/30/04 11/15/09 
40462 T NOTE (99.03) 
11/30/04 -11715/09 
40463 T NOTE (99.03) 
11/30/04 11/15/09 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 
40373 FEDERAL NATL MTG ASSN DISC N 
09/30/04 12/22/04 
40444 FNMA DISCOUNT NOTES 
11/18/04 01/07/05 
40406 FNMA DISCOUNT NOTES 
10/15/04 02/07/05 
40247 FEDERAL NATL MTG ASSN DISC N 
08/16/04 02/09/05 
40405 FNMA DISCOUNT NOTES 
10/15/04 02/14/05 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 
40351 FEDL HOME LOAN BK CONS DISC 
09/29/04 12/01/04 
40352 FEDL HOME LOAN BK CONS DISC 
09/29/04 12/01/04 
40445 FEDERAL HOME LOAN DISC NOTES 
11/18/04 12/16/04 
40374 FEDL HOME LOAN BK CONS DISC 
09/30/04 12/27/04 
40375 FEDL HOME LOAN BK CONS DISC 
09/30/04 12/27/04 
40453 FEDERAL HOME LOAN DISC NOTES 


11/29/04 01/28/05 


313385BD7 


BANK 
BROK 


9.26% (M) 


19 
89 
19 
43 
9 
40 
19 
40 
19 
40 


7.50% (M) 


19 
45 
19 
45 
19 
87 
19 
87 
19 
87 
19 
40 


FUND CPN RATE 


SAFE 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


YTM TR 


3.5000 
3.7050 
3.5000 
3.7050 
3.5000 
3.7050 
3.5000 
3.7050 
3.5000 
3.7050 


3.0250 


1.8800 
1.8882 
2.1500 
2.1564 
1.9800 
1.9926 
1.8000 
1.8161 
1.9900 
2.0035 
1.9213 
1.9833 


1.7900 
17956 
1.7900 
1.7956 
1.9600 
1.9630 
1.8500 
1.8584 
1.8500 
1.8584 
2.13800 
PAesetss7/e) 


PAR/ SHARES 
BOOK 
5,000,000.00 
4,985,210.21 
5,000,000.00 
4,985,210.21 
5,000,000.00 
4,985,210.21 
15,000,000.00 
14,883,472.89 
15,000,000.00 
14,883,472.89 
15,000,000.00 
14,883,472.89 
15,000,000.00 
14,883,472.89 
15,000,000.00 
14,883,472.89 
227,000,000.00 
225,002,883.52 


50,000,000.00 
49,783,277.78 
15,000,000.00 
14,955,208.33 
19,000,000.00 
18,879,825.00 
49,000,000.00 
48,566,350.00 
50,000,000.00 
49,662,805.56 
183,000,000.00 
181,847,466.67 


50,000,000.00 
49,843,375.00 
25,000,000.00 
24,921,687.50 
50,000,000.00 
Ce eed id ben hss 
50,000,000.00 
49,773,888.89 
50,000,000.00 
49,773,888.89 
50,000,000.00 
49, 818,333.33 


448 17 


MARKET VALUE 
MARKET PRICE 
4,954,687.50 
99.09375000000 
4,954,687.50 
99.09375000000 
4,954,687.50 
99.09375000000 
14,864,062.50 
99.09375000000 
14,864,062.50 
99.09375000000 
14,864,062.50 
99.09375000000 
14,864,062.50 
99.09375000000 
14,864,062.50 
99.09375000000 
225,525,000.00 
99.35022000000 


49,948,958. 33 
99.89791666667 
14,973,020. 83 
99.82013888889 
18,936,835.56 
99.66755555556 
48,832,311.11 
99509 7TILIT EES 
49,816,666.67 
99 .63333333333 
182,507;792..50 
99.73103400000 


50,000,000.00 
100.0000000000 
25,000,000.00 
100.0000000000 
49,954,791.67 
99 .90958333333 
49,921,638.89 
99 .84327777778 
49,921,638.89 
99.84327777778 
49,825,194.44 
99.65038888889 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
7,734.81 
SUNGARD 
1,134.81 
SUNGARD 
7,734.81 
SUNGARD 
23,204.42 
SUNGARD 
23,204.42 
SUNGARD 
23,204.42 
SUNGARD 
23,204.42 
SUNGARD 
23,204.42 
SUNGARD 


161,888.89 
SUNGARD 
11,645.83 
SUNGARD 
49,115.00 
SUNGARD 
262,150.00 
SUNGARD 
12:97:90 2278 
SUNGARD 


156,625.00 
SUNGARD 
USS E2750 
SUNGARD 

35 ,3:88.289 
SUNGARD 
£597,305 2595 
SUNGARD 
155'9),°3:'05 355 
SUNGARD 
6,055.56 
SUNGARD 


12/02/04 


PAGE: 2 
00:00:17 


UNREALIZED GAIN 
UNREALIZED LOSS 


-26,171.88 
-26,171.88 


-26,171.88 
PHESIC NG Herat flo) 


2,343.75 
2,343.75 
2,343.75 


2,343.75 


1,416,562.50 
-759,570.34 


3, 791.66 
6; 166:.:67 
7,895.56 
37 811501 


23:, 9585.33 


-4,375.00 
=11 7,595.95 


= 555.00 
805.55 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/04 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


Core LY /).C O40) NTs ¥ OF 
MR DANIEL DAs Lie ¥ 
(RPTMKT ) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 11.28%(M) 
40389 FEDL HOME LLN MTG CORP DISC 313396U27 19 100 
10/04/04 12/21/04 89 000 
40353 FEDL HOME LLN MTG CORP DISC 313396U92 19 100 
09/29/04 12/28/04 43 000 
40347 FEDL HOME LN MTG CORP DISC N 313397AD3 19 100 
09/28/04 01/04/05 43 000 
40354 FEDL HOME LN MTG CORP DISC N 313397AD3 19 100 
09/29/04 01/04/05 43 000 
40392 FEDL HOME LN MTG CORP DISC N 313397AD3 09) 100 
10/05/04 01/04/05 40 000 
A 40393 FEDL HOME LN MTG CORP DISC N 313397AD3 19 100 
10/06/04 01/04/05 43 000 
40402 FMC DISCOUNT NOTES 313397AL5 19 100 
10/14/04 01/11/05 43 000 
40423 FMC DISCOUNT NOTES 313397BB6 19 100 
11/12/04 01/26/05 87 000 
A 40424 FMC DISCOUNT NOTES 313397BC4 19 100 
11/12/04 01/27/05 87 000 
A 40425 FMC DISCOUNT NOTES 313397BD2 19 100 
11/12/04 01/28/05 87 000 
A 40390 FEDL HOME LN MTG CORP DISC N 313397BL4 19 100 
10/04/04 02/04/05 87 000 
A 40391 FEDL HOME LN MTG CORP DISC N 313397BL4 19 100 
10/04/04 02/04/05 87 000 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 15.32% (M) 
A 40412 BOA CP 0660POMT7 19 100 
10/28/04 12/27/04 40 000 
A 40397 BOA CP 0660PONA7 ds9 100 
10/08/04 01/10/05 40 000 
A 40395 US BANK CP 91160ANC2 19 100 
10/06/04 01/12/05 99 000 
A 40394 US BANK CP 91160ANJI7 19 100 
10/06/04 01/18/05 99 000 
A 40464 BOA CP 0660PONX7 19 100 
11/30/04 01/31/05 40 000 
A 40429 BOA CP 0660P0P72 d59 100 
11/12/04 02/07/05 40 000 
A 40428 BOA CP 0660P0P80 19 100 
11/12/04 02/08/05 40 000 


YTM TR 


1.8650 
1.8726 
1.8800 
1.8889 
1.9000 
1.9099 
1.9000 
1.9098 
1.9500 
1.9597 
1.9550 
1.9646 
1.9550 
1.9645 
2.1400 
2.1496 
2.1400 
2.1497 
2.1400 
2.1498 

-9500 


1.9704 
1.9805 


1.9800 
1.9866 
1.9700 
1.9802 
1.9500 
1.9604 
1.9600 
tn Ide 
2.2600 
2.2688 
2.2200 
2.2320 
2.2200 
PGES AL 


PAR/SHARES 
BOOK 


275,000,000.00 
274,054,951..39 
25,000,000.00 
24,898,979.17 
40,000,000.00 


39,812,000.00 
29,000,000.00 
28,850,005.56 
13,000,000.00 
12,933,447.22 
42,000,000.00 
41,792,975.00 
30,000,000.00 
29,853,375.00 
50,000,000.00 
49,758,340.28 
25,000,000.00 
24,888,541.67 
25,000,000.00 
24,887,055.56 
25,000,000.00 
24,885,569.44 
50,000,000.00 
49,666,875.00 
20,000,000.00 
19,866,750.00 
374,000,000.00 
377:2;,093;, 913'..9.0 


50,000,000.00 
49,835,000.00 
20,000,000.00 
19 BOT fp E2222 
25,000,000.00 
24,867,291.67 
28,000,000.00 
27,841,457.78 
50,000,000.00 
49,805,388.89 
50,000,000.00 
49,731,750.00 
50,000,000.00 
49,728,666.67 


AYN °C. 11S € 10 


48 7 


MARKET VALUE 
MARKET PRICE 


274,623,263.89 
99.86300500000 


24,969,861.11 


99.87944444444. 


39,934,900.00 
99.83725000000 
28,940,566.11 
99.79505555556 
129737357522 
99.79505555556 
41,913; 923:..33 
99.79505555556 
29,938,516.67 
99.79505555556 
49,876,430.56 
99.75286111111 
24,915,611.11 
99.66244444444 
24,914,104.17 
99.65641666667 
2459125 59722 
99.65038888889 
49,799,583.33 
°99.59916666667 
£9\7919)83:3..3:3 
99.59916666667 
373,009,284.16 
99.73510300000 


49 92:1 63:8: 589 
99 .84327777778 
197.951 TEE 318 
99.75888888889 
24,936,708. 33 
99 .74683333333 
27, 9187986 367 
99.71066666667 
49,805,986.11 
99:-6119:'7 222222 
AOS Si aa 2i2 
99.56744444444 
49,780,541.67 
99 .56108333333 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


1542138205 
SUNGARD 
131,600.00 
SUNGARD 
97 1955: .5'D 
SUNGARD 
43,225.00 
SUNGARD 
129,675.00 
SUNGARD 
91, 2332353 
SUNGARD 
130,333.33 
SUNGARD 
28,.23621 2 
SUNGARD 
28,236.11 
SUNGARD 
287.2365 c0 
SUNGARD 
1'5'7,, 083-233 
SUNGARD 
62,833.33 
SUNGARD 


93,500.00 
SUNGARD 
59,100.00 
SUNGARD 
75'7,833:.3)3 
SUNGARD 
85,368.89 
SUNGARD 
37723;'8:.-89 
SUNGARD 
58,583.33 
SUNGARD 
58), 983)..33 
SUNGARD 


12/02/04 


PAGE: 3 
00:00:17 


UNREALIZED GAIN 
UNREALIZED LOSS 


805.55 
-27,486.10 


-4,236.11 
-8,700.00 
-7,395.00 
=3 315 2/00 
=8 7262.67 
=6,,091 . 66 
-12,243.05 
=i, 166.67 
=i PLB 7550 
=17.208:.3:3 
=24,375.00 
-9,750.00 


00 


-6, 862501 
-4,444.44 
-6,416.67 
-7,840.00 
=-2;,,941.67 
=6, 611 511 


=6;, 708.33 
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MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/04 
MAJOR SORT KEY IS ICC# 


CPN RATE 
YTM TR 


2.1134 
2.1000 
2.1136 
2.2600 


2.15.03 
2.1618 


2.0500 
2.0500 
2.0500 
2.0500 
2.0500 
2.0500 
2.0000 
2.0000 
1.9500 
1.9500 
1.9600 
1.9600 
2.0900 
2.0900 


2.0156 


1.3500 


GCiIbPy 7 © oun DT Y OF 
MR DANIEL DALY 
INVESTMENT INVENTORY WITH 
(RPTMKT) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
40426 BOA CP 0660P0P98 19 100 
11/12/04 02/09/05 40 000 
40427 BOA CP O0660POPA5 19 100 
11/12/04 02/10/05 40 000 
40413 BOA CP 0660POPE7 19 100 
10/28/04 02/14/05 40 000 
40414 BOA CP O660POPF4 19 100 
10/28/04 02/15/05 40 000 
40447 BOA CP 0660POPN7 19 100 
11/19/04 02/22/05 40 000 
40446 BOA CP 0660P0PQ0 19 100 
11/19/04 02/24/05 40 000 

SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 20.58% (M) 
40416 BOA CD 06050GGM6 19 100 
10/29/04 12/14/04 40 000 
40430 WFB CD 9497P1UE7 kD) 100 
11/12/04 12/17/04 40 000 
40440 BOA CD 06050GGU8 19 100 
11/15/04 12/20/04 40 000 
40441 BOA CD 06050GGV6 19 100 
11/15/04 12/21/04 40 000 
40442 BOA CD 06050GGT1 19 100 
11/15/04 12/22/04 40 000 
40398 WFB CD 9497P1MCO 19 100 
10/08/04 01/10/05 40 000 
40358 BOA CD 06050GFQ8 19 100 
09/29/04 01/11/05 40 000 
40359 BOA CD 06050GFR6 19 100 
09/29/04 01/25/05 40 000 
40417 BOA CD 06050GGN4 1:9) 100 
10/29/04 02/17/05 40 000 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 18.48% (M) 
40216 PUBLIC TIME DEPOSIT 19 100 
07/17/04 01/15/05 60 000 

SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT . 00% (M 


PAR/ SHARES 
BOOK 
50,000,000.00 
4'9:,7.2:5,'583'.3:3 
50,000,000.00 
49,722,500.00 
50,000,000.00 
49,682,083.33 
20,000,000.00 
19,871,666.67 
30,000,000.00 
29,821,083.33 
30,000,000.00 
29,817,316.67 
503,000,000.00 
500,346,910.56 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
450,000,000.00 
450,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


48 7 


MARKET VALUE 
MARKET PRICE 
49,777 361011 
99.55472222222 
49,774,180.56 
99.54836111111 
49,761,458.33 
99.52291666667 
19,903,322... 02 
99.51655555556 
29,841,608. 33 
99.47202777778 
29,837, 791.67 
99.45930555556 
500,995,072.78 
99.60140600000 


49,994,483.77 
99.98896754229 
49,994,521.61 
99.98904321797 
49,994,398.06 
99.98879612290 
49,994,118.33 
99.98823666334 
49,993,838.64 
99.98767727361 
49,985,423.98 
99.97084796598 
49,982,106.19 
99.96421238000 
49,976,934.45 
99.95386890328 
49,982,074.31 
99.96414862726 
449,897,899.34 
99.97731100000 


9977 1B 81.5 
99.71875000000 
99), (L875 
99.71875000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
5:8, 5933.33 
SUNGARD 
58,583.33 
SUNGARD 
99,166: 6:7 
SUNGARD 
39,666.67 
SUNGARD 
22,600.00 
SUNGARD 
22,600.00 
SUNGARD 


90,291.67 
SUNGARD 
53,305.56 
SUNGARD 
45,555.56 
SUNGARD 
45,555.56 
SUNGARD 
45,555.56 
SUNGARD 
150,000.00 
SUNGARD 
170,625.00 
SUNGARD 
174 ,5100'.00 
SUNGARD 
957 191s.677 
SUNGARD 


232'. 5:0 
SUNGARD 


12/02/04 


PAGE: 4 
00:00:17 


UNREALIZED GAIN 
UNREALIZED LOSS 


-6,805.55 
-6,902.77 
=19,791..67 
=8,,022..23 
-2,075.00 
= 2), 251,00 


-00 


=97, D623 
-5,478.39 
=5,, 601 .94 
=57 881.267 
=6, 161 .3'6 
Sas 9 hOr102 
=117,:893)..82 
=-237, 0165.55 
= I292 09 
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Crt ¥ 7 COUNT ¥ OF SAN BOR AN) Co 2.S€ 0 
MR. DANIEL DALY APIS = (5315 4 = 447.8 77 


INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 5 


RUN: 12/02/04 00:00:17 


(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 11/30/04 
MAJOR SORT KEY IS ICC# 
INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
GRAND TOTAL 2.0933 2442100000.00 2434711156.42 5,414,795.05 1405297 53:8 


2.4219 2430544928.13 99.69743900000 S22 sO 19 


(SIRPT) 


INVSMT 
NO. 
40345 
40237 
40372 
40321 
40322 
40323 
40324 
40454 
40455 
40456 
40457 
40458 


Se ee 


SUBTOTAL 


40051 
39282 
40432 
40434 
40437 
40439 
40443 
40448 
40449 
40450 
40451 
40452 
40459 
40460 
40461 
40462 
40463 


ee eo oe ed 


SUBTOTAL 


40373 
40444 
40406 
40247 
40405 


> PPP YP 


SUBTOTAL 


A 40351 


DESCRIPTION 
UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 
(Inv Type) 11 
T NOTE(99.31) 
T NOTE (95.24) 
T NOTE (99.24) 
T NOTE (99.24) 
T NOTE (99.24) 
T NOTE (99.24) 
T NOTE (99.24) 
T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (99.03) 
T NOTE (99.03) 
T NOTE (99.03) 
T NOTE (99.03) 
T NOTE (99.03) 
(Inv Type) 


Car Yo C30 


MR 


912795RW3 
912795RY9 
912795RZ6 
912795SB8 
912795SB8 
912795SB8 
912795SB8 
912795SB8 
912795SB8 
912795SB8 
912795SB8 
912795SB8 


TREASURY BILLS 


912828BC3 
9128277F3 
91282 8DB3 
912828DB3 
912828DB3 
91282 8DB3 
912828DB3 
91282 8DB3 
912828DB3 
91282 8DB3 
91282 8DB3 
912828DB3 
91282 8DB3 
91282 8DB3 
912828DB3 
91282 8DB3 
91282 8DB3 


12 TREASURY NOTES 


FEDERAL NATL MTG ASSN DI 313588037 


FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 


313589AG8 
313589BP7 


FEDERAL NATL MTG ASSN DI 313589BR3 


FNMA DISCOUNT NOTES 


(Inv Type) 


313589BW2 


41 FNMA DISCOUNT NOTES 


FEDL HOME LOAN BK CONS D 313384R68 


ER AUN Cg 
5a53.4.-— 


UN TY OF SAN 
DANIEL D ALLY 4 i -5 - 
INVES TM N T INVENTORY 
INVESTMENTS OUTSTANDING AS OF 11/30/04 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
FUND MATURITY PURCHASE SAF/ CUPN 
NO (TICKER) DATE PURP RATE 
100 01/20/05 09/28/04 000 1.765 
100 02/03/05 08/05/04 000 1.690 
100 02/10/05 09/30/04 000 1.820 
100 02/24/05 09/22/04 000 1.840 
100 02/24/05 09/22/04 000 1.840 
100 02/24/05 09/22/04 000 1.840 
100 02/24/05 09/22/04 000 1.840 
100 02/24/05 11/30/04 000 2.160 
100 02/24/05 11/30/04 000 2.160 
100 02/24/05 11/30/04 000 2.160 
100 02/24/05 11/30/04 000 2.160 
100 02/24/05 11/30/04 000 2.160 
17.57% (C) £913 
100 06/30/05 03/08/04 000 1.125 
100 11/15/06 05/15/02 000 3.500 
100 11/15/09 11/15/04 000 3.500 
100 11/15/09 11/15/04 000 3.500 
100 11/15/09 11/15/04 000 3.500 
100 11/15/09 11/15/04 000 3.500 
100 11/15/09 11/15/04 000 3.500 
100 11/15/09 11/24/04 000 3.500 
100 11/15/09 11/24/04 000 3.500 
100 11/15/09 11/24/04 000 3.500 
100 11/15/09 11/24/04 000 3.500 
100 11/15/09 11/24/04 000 3.500 
100 11/15/09 11/30/04 000 3.500 
100 11/15/09 11/30/04 000 3.500 
100 11/15/09 11/30/04 000 3.500 
100 11/15/09 11/30/04 000 3.500 
100 11/15/09 11/30/04 000 3.500 
9.26% (C) 3::0:2'5 
100 12/22/04 09/30/04 000 1.880 
100 01/07/05 11/18/04 000 2.150 
100 02/07/05 10/15/04 000 1.980 
100 02/09/05 08/16/04 000 1.800 
100 02/14/05 10/15/04 000 1.990 
7.48%(C) abies dal, 
100 12/01/04 09/29/04 000 1.790 


(omme) 


44817 


99.441 
99.142 
99.328 
99.208 
99.208 
99.208 
99.208 
99.484 
99.484 
99.484 
99.484 
99.484 


99.941 
95.734 
i Me eek 
99.703 
99.703 
99.703 
99.703 
99.704 
99.704 
99.704 
99.704 
99.704 
99.5223 
99.223 
99°.2/23 
99)12'23 
99.223 


9195. S67, 
99701 
99.368 
99.5115 
99°. 3:2'6 


99.687 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 


45,000,000.00 
27,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 

5,000,000.00 

5,000,000.00 

5,000,000.00 

5,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 


50,000,000.00 
15,000,000.00 
19,000,000.00 
49,000,000.00 
50,000,000.00 


50,000,000.00 


12/02/04 


PAGE: 1 
00:00:15 


BOOK VALUE 


49,720,541.67 
24,785,454. 86 
49,663,805.56 
49,603,888.89 
49,603,888.89 
49,603,888.89 
29:7 7:627-333633 
24,871,000.00 
24,871,000.00 
24,871,000.00 
24,871,000.00 
24,871,000.00 


44,973,632.82 
25,848,281.25 
S971 093". 15 
979 FOS 12.510 
9/970: 312)250 
9970,,.312: 50 
97970, 312.50 
9,970,420.41 
4,985, 210).2'1 
4,985,210.21 
4,985,210.21 
4,985,210.21 
14,883,472.89 
14,883,472.89 
14,883,472.89 
14,883,472.89 
14,883,472.89 


49,783,277 -78 
14,7.955,,2:0'8:3)3 
18,879,825.00 
48,566,350.00 
49,662,805.56 


49,843,375.00 


- 7 _— -.. om 
= ay er : : qa ~~ asa —s 


Spee 095 2 1 336 . "33¢. a5 p00 State. qa%eas* ws? 

ahi sYo2¢aves E Baeae™ p07 $°09. Y'ste ayirye ea7u0o' 903700 | Sa eee“ aee"s 
Fis saves son, 93105 ; 30\rgaet. G2G Fe da0>.n°3a7° as3es = Ta" eoo* eng 4b ss’ ese* eer on 25 
apzeeeynt (SG 67 030s F25190s G0 F-Eza BS \Tee ee 92900 gen ae — Fe ase Sua" s3 - 
300 TIVESe Ca\aeGe «Gh 6f-and «TORS aa *se) = (BP OCe ape" OS ae 02° 33348 


t . . - a {- a : 7 = = a 


a F a ees 
saaeT tre eet ts serenvs wore : a state! 


= 


s“09" 99a ow a lal a > ; 


- - =—~¢ ~ tS a om ee a a 
r2"n0n' Geo" c= oe? age nt 7 ye oe 
2° 600° g00"s2 2 ee - —— 


votes a HOLE taaeea eriersuay «© Jd ryvseesoa | 
to¢cs. 2 ROLE 693509) : o1] 4328002 (OR ST Pr ite 


2 <20° 
oer 
ends? < Be way - @FIgTSs3 toe TT. BRASS TT eGyGF. @90 s* e808" O00" oF 56 $6)" @s5°32 @ fie 
ene0g & mak 263 °S32 - ar Spas FOG FEATI OS. TTLap rhe. ov +" 2e°OQe0' Gee "ss S¢° aj 435 -Fa — i oe be 
entey & Mat 620" t)4 oT 783 db87 THO VIATEAOS. FEL IOoF -.000 72° GOO 390" UE 12° 6e)' a5 “Sa <  e 
10025 4 SO (32°70!) 7 dISesSUes 100.-32\3 ee » FrAsSe.ot.. 0d 7 Gan’ 600° 9 may’ Sis ‘Sa 
{i> + Ss a> $0] er3ese 07 ae FT42210S ET .Sq\0e -ob0 > eae ost: at ¢ ts" 390°ST . en .. 
4o¢22'2 wale +3t-s4) eT Ras 608) ipo STN YZ\08 rite © ot 2"*4no" Con oe: }" ag2"3e8 SP = i: 
enee3 4 win can 26) ‘ets, F roG TIATED Fris7Tecs st eT a nn oF. bo Ca = 
eoCve & MGEE ‘49 30’ zt etgie? TGS PEVFS UBS FTI. OG ge “oe thi §’ 446° 433° Gi “=e 
797 & Wis be St: ot COPEPTI ep0 I7itsiae Ts: oe fo H00" Pe sa fs" 39 “7 
} > ie 2 ¢ 2° 3252 a # re 2? | berFi.Ge i 27244 es ; a6 co ee 7 — + OOS U4 > S e7 
rF! art s- 4 T3212 ee i "3 \e% FF .TeAr9 Po = 70 cbs et a 250 t 
oi4 ; >? iat Im tH tA 7.79 y 262 BF") ya” Se ote 9g a 7 cs = 
ect7i 4 AM ; >) of * Rime igo JF 1S ; ‘ “22 ~ ; : CHL” a : 7 cs 2 at 
a 3 -age . an a oe 
j ; re 47 382 4 4 o's : : : “.: : <<) =3 _ 
ené m 1455.5 4 ‘ 
be 239 
‘ * | a 4 7 
a f ‘ 
j : 7 74 F = 


(SIRPT) 


INVSMT 
NO. 


PPP Pp YP 
fing 
fo) 
w 
~ 


SUBTOTAL 


40389 
40353 
40347 
40354 
40392 
40393 
40402 
40423 
40424 
40425 
40390 
40391 


ee od 


SUBTOTAL 


40412 
40397 
40395 
40394 
40464 
40429 
40428 
40426 
40427 
40413 
40414 
40447 
40446 


te te a a ed 


SUBTOTAL 


40416 
40430 
40440 
40441 
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Cela La Yen/ aCe OrUs Niele y. 


OF SAN EF RAN C..r. SC 0 


MR DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 11/30/04 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 

DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE 
FEDL HOME LOAN BK CONS D 313384R68 100 12/01/04 09/29/04 000 1.790 1.796 99.687 
FEDERAL HOME LOAN DISC N 313384T58 100 12/16/04 11/18/04 000 1.960 1.963 99.848 
FEDL HOME LOAN BK CONS D 313384U80 100 12/27/04 09/30/04 000 1.850 1.858 99.548 
FEDL HOME LOAN BK CONS D 313384U80 100 12/27/04 09/30/04 000 1.850 1.858 99.548 
FEDERAL HOME LOAN DISC N 313385BD7 100 01/28/05 11/29/04 000 2.180 2.188 99.637 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 11.28% (C) 1.914 1.920 99.656 
FEDL HOME LLN MTG CORP D 313396U27 100 12/21/04 10/04/04 000 1.865 1.873 99.596 
FEDL HOME LLN MTG CORP D 313396U92 100 12/28/04 09/29/04 000 1.880 1.889 99.530 
FEDL HOME LN MTG CORP DI 313397AD3 100 01/04/05 09/28/04 000 1.900 1.910 99.483 
FEDL HOME LN MTG CORP DI 313397AD3 100 01/04/05 09/29/04 000 1.900 1.910 99.488 
FEDL HOME LN MTG CORP DI 313397AD3 100 01/04/05 10/05/04 000 1.950 1.960 99.507 
FEDL HOME LN MTG CORP DI 313397AD3 100 01/04/05 10/06/04 000 1.955 1.965 99.511 
FMC DISCOUNT NOTES 313397AL5 100 01/11/05 10/14/04 000 1.955 1.964 99.517 
FMC DISCOUNT NOTES 313397BB6 100 01/26/05 11/12/04 000 2.140 2.150 99.554 
FMC DISCOUNT NOTES 313397BC4 100 01/27/05 11/12/04 000 2.140 2.150 99.548 
FMC DISCOUNT NOTES 313397BD2 100 01/28/05 11/12/04 000 2.140 2.150 99.542 
FEDL HOME LN MTG CORP DI 313397BL4 100 02/04/05 10/04/04 000 1.950 1.963 99.334 
FEDL HOME LN MTG CORP DI 313397BL4 100 02/04/05 10/04/04 000 1.950 1.963 99.334 
(Inv Type) 44 FMC DISCOUNT NOTES 15 3 1%(C) 1.970 1.980 99.490 
BOA CP 0660POMT7 100 12/27/04 10/28/04 000 1.980 1.987 99.670 
BOA CP 0660PONA7 100 01/10/05 10/08/04 000 1.970 1.980 99.486 
US BANK CP 91160ANC2 100 01/12/05 10/06/04 000 1.950 1.960 99.469 
US BANK CP 91160ANJ7 100 01/18/05 10/06/04 000 1.960 1.971 99.434 
BOA CP 0660PONX7 100 01/31/05 11/30/04 000 2.260 2.269 99.611 
BOA CP 0660P0P72 100 02/07/05 11/12/04 000 2.220 2.232 99.464 
BOA CP 0660P0P80 100 02/08/05 11/12/04 000 2.220 2.232 99.457 
BOA CP 0660P0P98 100 02/09/05 11/12/04 000 2.220 2.232 99.451 
BOA CP O660POPA5 100 02/10/05 11/12/04 000 2.220 2.232. 99.445 
BOA CP 0660P0PE7 100 02/14/05 10/28/04 000 2.100 2.113 99.364 
BOA CP O660P0PF4 100 02/15/05 10/28/04 000 2.100 2.114 99.358 
BOA CP O0660POPN7 100 02/22/05 11/19/04 000 2.260 2.274 99.404 
BOA CP 0660P0PQ0 100 02/24/05 11/19/04 000 2.260 2.274 99.391 
(Inv Type) 81 COMMERCIAL PAPER DISC 20 «59% (C) Zic5 0. 251627 79.9 7473 
BOA CD 06050GGM6 100 12/14/04 10/29/04 000 1.970 1.970 100.000 
WFB CD 9497P1UE7 100 12/17/04 11/12/04 000 2.020 2.020 100.000 
BOA CD 06050GGU8 100 12/20/04 11/15/04 000 2.050 2.050 100.000 
BOA CD 06050GGV6 100 12/21/04 11/15/04 000 2.050 2.050 100.000 


RUN: 


PAR VALUE 
SHARES 


25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


25,000,000.00 
40,000,000.00 
29,000,000.00 
13,000,000.00 
42,000,000.00 
30,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
20,000,000.00 


50,000,000.00 
20,000,000.00 
25,000,000.00 
28,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
30,000,000.00 
30,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


PAGE: 2 


12/02/04 


00:00:15 


BOOK VALUE 


24,,.921.,:6.8;7 35:0 
49,923; 790 18 
49,773,888.89 
49,773,888.89 
49, 818,333.33 


24,898,979.17 
39,812,000.00 
28,850,005.56 
12,933,447.22 
41,792,975..00 
29,853,375.00 
49,758,340.28 
24,888,541.67 
24,887,055.56 
24,885,569.44 
49,666,875.00 
19,866,750.00 


49,835,000.00 
19, 895422522 
24,867,291 .67 
27,841,457.78 
49,805,388. 89 
49,731,750.00 
49,728,666.67 
497-7257, 983.33 
49,722,500.00 
49,682,083.33 
19, 871,666.67 
29, 821,,083..33 
2:9) 817316 167 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
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(SIRPT) 


INVSMT 
NO. DESCRIPTION 
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CiTy 7 6 0 UN TY OF SAN FRANCISCO 


MR 


06050GGT1 
9497P1MCO 
06050GFQ8 
06050GFR6 
06050GGN4 


SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 


A 40216 PUBLIC TIME DEPOSIT 


SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 


DANIEL DALY Ari 5) = (5. 5 ap =a ae Be 7 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 11/30/04 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO. (TICKER) DATE PURP RATE YIELD PRICE 


100 12/22/04 11/15/04 000 2.050 2.050 100.000 
100 01/10/05 10/08/04 000 2.000 2.000 100.000 
100 01/11/05 09/29/04 000 1.950 1.950 100.000 
100 01/25/05 09/29/04 000 1.960 1.960 100.000 
100 02/17/05 10/29/04 000 2.090 2.090 100.000 


18.51%(C) 2.016 2.016 100.000 


100 01/15/05 07/17/04 000 1.350 1.350 100.000 
- 00% (C) 1.350 1.350 100.000 

REPORT TOTALS === = — 
ASSETS FIXED 2.093 2-122 99.527 


RUN: 


PAR VALUE 
SHARES 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


PAGE: 3 
12/02/04 00:00:15 


BOOK VALUE 

50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


Cig y (-eC:o UN DT ¥ OF SAN FRANCISCO 
MR. DANIEL DALY 415-554-4487 PAGE: aN 
(SIRPT) INVESTMENT INVENTORY RUN: 12/02/04 00:00:15 
INVESTMENTS OUTSTANDING AS OF 11/30/04 
MAJOR SORT KEY IS BANK 
SETTLEMENT DATE BASIS 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 

NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40216 PUBLIC TIME DEPOSIT 100 01/15/05 07/17/04 000 1.350 1.350 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100. 00% (C) 1.350 1.350 100.000 100,000.00 100,000.00 


REPORT TOTALS Sees sass SSSSSeS= SSS SSE SSHSHSSSSSeeS HH HSH SSS SSS SSSSS= 
ASSETS FIXED 1.350 1.350 100.000 100,000.00 100,000.00 


* ACTIVE TRANSACTIONS * 


39282 
TEAYWG 


TEAYWG 


TEAYWG 
40326 
TEAYWG 
40327 
TEAYWG 
40328 
TEAYWG 
40346 
TEAYWG 
40355 
TEAYWG 
40356 
TEAYWG 
40357 
TEAYWG 
40376 
TEAYWG 
40377 
TEAYWG 
40378 
TEAYWG 
40379 
TEAYWG 
40387 
TEAYWG 
40388 
TEAYWG 
40403 
TEAYWG 
40404 
TEAYWG 
40407 
TEAYWG 
40408 
TEAYWG 
40409 
TEAYWG 
40410 
TEAYWG 


DESCRIPTION/ POOL# 
MEMO 


T NOTE (95.24) 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


FEDL HOME LOAN BK CONS 


FEDL HOME LLN MTG CORP 


BOA CP 


BOA CP 


WFB CD 


FEDL HOME LLN MTG CORP 


FEDL HOME LLN MTG CORP 


FEDL HOME LLN MTG CORP 


US BANK CD 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


BOA CP 


BOA CP 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


Gr TY 7 CO UN DY 


MR 
BANK BROK 
CASH DATE 

19 

11/15/04 

40 
40 

19 40 

19) 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 87 

9 87 

19 87 

19 99 

19 87 

19 87 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 


FUND: 


MATURITY 


/ENTRY 


11/15/06 
12/01/04 


11/29/04 


11/29/04 
11/30/04 
12/01/04 
11/29/04 
12/01/04 
11/19/04 
12/01/04 
11/30/04 
12/01/04 
11/16/04 
12/01/04 
11/30/04 
12/01/04 
11/15/04 
12/01/04 
11/10/04 
12/01/04 
11/10/04 
12/01/04 
11/10/04 
12/01/04 
11/30/04 
12/01/04 
11/15/04 
12/01/04 
11/15/04 
12/01/04 
11/15/04 
12/01/04 
11/15/04 
12/01/04 
11/12/04 
11/12/04 
11/12/04 
12/01/04 
11/12/04 
12/01/04 
11/12/04 
12/01/04 


Dir aaNet DA 
DETAIL TRANSACTION REPORT 
11/01/04 


O 


F 
Bay: 


TO 


FRANCISCO 


A215 = 5 5 4 - 


FIXED INCOME 


12/30/04 


SETTLEMENT DATE BASIS 


100 


TRADE/ 
SETTLE 


11/15/04 
11/15/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/29/04 
11/29/04 
11/19/04 
11/19/04 
11/30/04 
11/30/04 
11/16/04 
11/16/04 
11/30/04 
11/30/04 
11/15/04 
11/15/04 
11/10/04 
11/10/04 
11/10/04 
11/10/04 
11/10/04 
11/10/04 
11/30/04 
11/30/04 
11/15/04 
11/15/04 
11/15/04 
11/15/04 
11/15/04 
11/15/04 
11/15/04 
11/15/04 
11/03/04 
11/03/04 
11/12/04 
11/12/04 
11/12/04 
11/12/04 
11/12/04 
11/12/04 


TXN COUPON 
TYP YIELD 


PSAL 


PSAL 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


SALE 


PPRPPRPPRPRPR 


POOLED FUNDS 


PAR VALUE 
ORIGINAL FACE 


-2,000,000.00 

-1,000,000.00 
-50,000,000.00 
-50,000,000.00 
-10,000,000.00 
-11,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 


-50,000,000.00 


448 7 


BOOK VALUE 
PREM / (DISC) 


-1,914,687.50 
85,312.50 
-957,343.75 
42,656.25 
-49,831,888.89 
-49,834,361.11 
-9,972,291.67 
-10,965,350.00 
-49, 881,333.33 
-49,845,000.00 
-50,000,000.00 
-49,899,777.78 
-49,899,777.78 
-49,899,777.78 
-50,000,000.00 
-49,900,250.00 
-49,900,250.00 
~49,,92515, 7112 U8 
=49), 9207, Fd LS 
-49,963,888.89 
316), Uae 
-49,963,888.89 
-49, 963,888.89 


-49,967,708.33 


12/02/04 


(INTEREST) 
AMORT/ (ACCRET) 


-525,000.01 
-2,900.55 
-1,450.28 

-268, 211.71 

-165,638.89 

-27,708.33 
-34,650.00 

-118,666.67 

-155,000.00 

=115;,541.67 

=100 222.22 

=1007.222:.22 

-100,222.22 

-152,500.00 

=99;,7:50:..00 
=9'9;, 13:0'.00 
=18 7222.22 
=18) 22222 
=157, 19/8). 61 
=3'6;,; dalle ail! 
=3'6,, eda 


=S)25 290-017, 


PAGE: 1 
00:00:14 


(GAIN) /LOSS 
SETTLEMENT 


525,000.01 
-102,343.75 
2,019, 932.:80 
=54.,3:28:.13 

1, O20,,,122..16 
50,000,000.00 
50,000,000.00 
10,000,000.00 
11,000,000.00 
50,000,000.00 
50,000,000.00 
50,115,541. 67 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,152,,5.0.0)..00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
437.50 
49,979,250 .'00 
50,000,000.00 


50,000,000.00 


50,000,000.00 
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Gok DY¥4/- CO UlN- Ty OF SAN EOREAIN ¢. Tr SCO 


NicRee DANIEL Di Awe ¥: 415 +55 4-448 7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
11/01/04 TO 11/30/04 RUN: 12/02/04 00:00:14 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
INV # DESCRIPTION/ POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
USER MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
40411 FNMA DISCOUNT NOTES 19 40 11/12/04 11/12/04 MAT 1.720 -30,000,000.00 -29,978,500.00 -21,500.00 
TEAYWG 12/01/04 11/12/04 Lst2k 30,000,000.00 
40415 TREASURY BILLS 19 43 11/26/04 11/26/04 MAT 1.640 -35,000,000.00 -34,955,355.56 -44,644,.44 
TEAYWG 12/01/04 11/26/04 1.642 35,000,000.00 
40419 FNMA DISCOUNT NOTES 19 40 11/02/04 11/01/04 PURC 1.760 40,000,000.00 39,998,044.44 
TEAYWG 11/12/04 11/01/04 1.760 -1,955.56 -39,998,044.44 
40 11/02/04 MAT 1.760 -40,000,000.00 -39,998,044.44 -1,955.56 
TEAYWG 12/01/04 11/02/04 1.760 40,000,000.00 
40420 FEDERAL HOME LOAN DISC 19 43 11/12/04 11/10/04 PURC 1.820 50,000,000.00 49,994,944.44 
TEAYWG 11/12/04 11/10/04 1.820 -5,055.56 -49,994,944.44 
43 11/12/04 MAT 1.820 -50,000,000.00 -49,994,944.44 -5,055.56 
TEAYWG 12/01/04 11/12/04 1.820 50,000,000.00 
40421 FEDERAL HOME LOAN DISC 19 43 11/12/04 11/10/04 PURC 1.820 50,000,000.00 49,994,944.44 
TEAYWG 11/12/04 11/10/04 1.820 -5,055.56 -49,994,944.44 
43 11/12/04 MAT 1.820 -50,000,000.00 -49,994,944.44 -5,055.56 
TEAYWG 12/01/04 11/12/04 1.820 50,000,000.00 
40422 FEDERAL HOME LOAN DISC 19 43 11/12/04 11/10/04 PURC 1.820 50,000,000.00 49,994,944.44 
TEAYWG 11/12/04 11/10/04 1.1820 -5,055.56 -49,994,944,44 
43 11/12/04 MAT 1.820 -50,000,000.00 -49,994,944.44 -5,055.56 
TEAYWG 12/01/04 11/12/04 1.820 50,000,000.00 
40423 FMC DISCOUNT NOTES 19 87 01/26/05 11/12/04 PURC 2.140 25,000,000.00 24,888,541.67 
TEAYWG 11/12/04 11/12/04 2.150 -111,458.33 -24,888,541.67 
40424 FMC DISCOUNT NOTES 19 87 01/27/05 11/12/04 PURC 2.140 25,000,000.00 24,887,055.56 
TEAYWG 11/12/04 11/12/04 2.150 -112,944.44 -24,887,055.56 
40425 FMC DISCOUNT NOTES 19 87 01/28/05 11/12/04 PURC 2.140 25,000,000.00 24,885,569.44 
TEAYWG 11/12/04 11/12/04 2.150 -114,430.56 -24,885,569.44 
40426 BOA CP 19 40 02/09/05 11/12/04 PURC 2.220 50,000,000.00 49,725,583.33 
TEAYWG MLL / 04, 11/12/04 2.2312 -274,416.67 -49,725,583.33 
40427 BOA CP 19 40 02/10/05 11/12/04 PURC 2.220 50,000,000.00 49,722,500.00 
TEAYWG Ti 2/04. 2B LAS PL EPAEE) -277,500.00 -49,722,500.00 
40428 BOA CP 19 40 02/08/05 11/12/04 PURC 2.220 50,000,000.00 49,728,666.67 
TEAYWG . 11/12/04 11/12/04 2.2 22 =2:7147-333'3. 33 -49,728,666.67 
40429 BOA CP 19 40 02/07/05 11/12/04 PURC 2.220 50,000,000.00 49,731,750.00 
TEAYWG LAVA 4 Af 127/014 PRESS ISA -268,250.00 -49,731,750.00 
40430 WFB CD 19 40 12/17/04 11/12/04 PURC 2.020 50,000,000.00 50,000,000.00 
TEAYWG 11/12/04 11/12/04 2.020 -50,000,000.00 
40431 T NOTE (99.24) 19 40 11/15/09 11/15/04 PURC 3.500 10,000,000.00 9,974,218.75 
TEAYWG 11/16/04 11/15/04 355/507, -25,781.25 -9,974,218.75 
40 11/19/04 SALE 3.500 -10,000,000.00 -9,974,218.75 -3,867.42 -29,687.50 
TEAYWG 11/19/04 11/19/04 Shei Hay ets), ePAlS) 1:0), 00775, 71351677 
40432 T NOTE (99.24) 19 40 11/15/09 11/15/04 PURC 3.500 10,000,000.00 oF, 97s, O93%7/5 
TEAYWG 11/16/04 11/15/04 3.564 -28,906.25 -9,971,093.75 
40433 T NOTE (99.24) 1:9 43 11/15/09 11/15/04 PURC 3.500 10,000,000.00 9,975,000.00 


TEAYWG 11/16/04 11/15/04 3.555 -25,000.00 -9,975,000.00 
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* ACTIVE TRANSACTIONS 


40433 
TEAYWG 

40434 
TEAYWG 

40435 
TEAYWG 


TEAYWG 
40436 
TEAYWG 


TEAYWG 
40437 

TEAYWG 
40438 

TEAYWG 


TEAYWG 
40439 
TEAYWG 
40440 
TEAYWG 
40441 
TEAYWG 
40442 
TEAYWG 
40443 
TEAYWG 
40444 
TEAYWG 
40445 
TEAYWG 
40446 
TEAYWG 
40447 
TEAYWG 
40448 
TEAYWG 
40449 
TEAYWG 
40450 
TEAYWG 
40451 
TEAYWG 


DESCRIPTION/ POOL# 
MEMO 

T NOTE (99.24) 
T NOTE (99.24) 
T NOTE (99.24) 
T NOTE (99.24) 
T NOTE (99.24) 
T NOTE (99.24) 
T NOTE (99.24) 
BOA CD 

BOA CD 

BOA CD 

T NOTE (99.24) 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


BOA CP 


BOA CP 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


(€9:9)-22'0)) 
(99.20) 
(99.20) 


(99.20) 


* 


erry 7 © ou N TY 


MR 
BANK BROK 
CASH DATE 

19 40 

19 43 

19 45 

40 

19 87 

40 
19 87 
19 89 
40 

19 89 

19 40 

19 40 

19 40 

19 45 

19 43 

1°9 87 

19 40 

1%9 40 

19 40 

19 45 

19 43 

aL) 87 


DANIEL 


FUND: 


MATURITY 
/ENTRY 


11/15/09 
11/19/04 
11/15 7109 
11/16/04 
11/15/09 
11/16/04 


11/19/04 
11/15/09 
11/16/04 


11/19/04 
11/15/09 
11/16/04 
11/15/09 
11/16/04 


11/19/04 
11/15/09 
11/16/04 
12/20/04 
11/16/04 
12/21/04 
11/16/04 
12/22/04 
11/16/04 
11/15/09 
11/16/04 
01/07/05 
11/18/04 
12/16/04 
11/18/04 
02/24/05 
11/19/04 
02/22/05 
11/19/04 
11/15/09 
11/29/04 
11/15/09 
11/29/04 
VES: 09 
11/29/04 
11/15/09 


OF SAN FRAN €.1°S, 6 0 
DALY 4°15 =°5.5 4 =) 4 48) 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
11/01/04 TO 11/30/04 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 

TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
11/19/04 SALE 3.500 -10,000,000.00 -9,975,000.00 
11/19/04 34555 25,000.00 
11/15/04 PURC 3.500 10,000,000.00 9,970,312.50 
11/15/04 3115165 -29,687.50 
11/15/04 PURC 3.500 10,000,000.00 9,975,000.00 
11/15/04 3.555 -25,000.00 
11/19/04 SALE 3.500 -10,000,000.00 -9,975,000.00 
11/19/04 31955 25,000.00 
11/15/04 PURC 3.500 10,000,000.00 9,974,218.75 
11/15/04 32557 =25:;, 781.25 
11/19/04 SALE 3.500 -10,000,000.00 -9,974,218.75 
11/19/04 3.1557 25, 181.25 
11/15/04 PURC 3.500 10,000,000.00 9970), 312:.50 
11/15/04 3.565 -29,687.50 
11/15/04 PURC 3.500 10,000,000.00 9, 974, 248 15 
11/15/04 3.557 =25; 781.25 
11/19/04 SALE 3.500 -10,000,000.00 -9,974,218.75 
11/19/04 3597 25, 781.25 
11/15/04 PURC 3.500 10,000,000.00 9,970,312.50 
11/15/04 3.565 -29,687.50 
11/15/04 PURC 2.050 50,000,000.00 50,000,000.00 
11/15/04 2.050 

11/15/04 PURC 2.050 50,000,000.00 50,000,000.00 
11/15/04 2.050 

11/15/04 PURC 2.050 50,000,000.00 50,000,000.00 
11/15/04 2: .:0'5:0 

11/15/04 PURC 3.500 10,000,000.00 9, DHO S250 
11/15/04 3.565 -29,687.50 
11/18/04 PURC 2.150 15,000,000.00 14,955,208.33 
11/18/04 2.156 -44,791.67 
11/18/04 PURC 1.960 50,000,000.00 49,923,777.78 
11/18/04 1.963 =76,222.22 
11/19/04 PURC 2.260 30,000,000.00 29,817,316.67 
11/19/04 2.274 -182,683.33 
11/19/04 PURC 2.260 30,000,000.00 29,821,083.33 
11/19/04 2.274 =17-8',-91'6).67 
11/24/04 PURC 3.500 10,000,000.00 9,970,420.41 
11/24/04 3.585 =2:9 D119. 59 
11/24/04 PURC 3.500 5,000,000.00 4). 985 7200). 24: 
11/24/04 3.585 =A BOS 
11/24/04 PURC 3.500 5,000,000.00 4,985,210.21 
11/24/04 3.585 =A OD 19 
11/24/04 PURC 3.500 5,000,000.00 4,985,210.21 
11/24/04 3.585 -14,789.79 


11/29/04 


PAGE: 3 
RUN: 12/02/04 00:00:14 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET ) 


-3,867.40 


-3,867.40 


-3,867.40 


-3,867.40 


SETTLEMENT 


-28,906.25 
10,007,773.65 


=9;,970, 312...50 
-9,975,000.00 
-2:8, 906.25 
10;,,(0.07-777'3-..65 
-9,974,218.75 
=29',68:7' 90 
10,007,773.65 
-9,970,312.50 
=9:, 974: 218) 41:5 
=29',,687 .50 
10,007,773.65 
=9 970, 322:.50 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
= 9191/0) Suk ar2510 
-14,955,208.33 
=49 77-9231 TITS 
= 2:9; (827 SLO S67 
=29'/' 821: 08333. 
-9,970,420.41 
=4,.9:85),210. 24 


= 45 98D); 220)20 


=A 989), 21052! 
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* ACTIVE TRANSACTIONS * 


40452 
TEAYWG 
40453 
TEAYWG 
40454 
TEAYWG 
40455 
TEAYWG 
40456 
TEAYWG 
40457 
TEAYWG 
40458 
TEAYWG 
40459 
TEAYWG 
40460 
TEAYWG 
40461 
TEAYWG 
40462 
TEAYWG 
40463 
TEAYWG 
40464 
TEAYWG 
40465 
TEAYWG 


TEAYWG 
40466 
TEAYWG 


TEAYWG 
40467 
TEAYWG 


TEAYWG 


DESCRIPTION/ POOL# 
MEMO 
T NOTE (99.20) 


FEDERAL HOME LOAN DISC 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


m 


ay 


NOTE 


NOTE 


NOTE 


NOTE 


NOTE 


BOA CP 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


BNY 


STATES TREAS 
STATES TREAS 
STATES TREAS 
STATES TREAS 
STATES TREAS 
(9:9:5'03:) 
(99.03) 
(99.03) 
(99.03) 


(99.03) 


(949.33) 


BI 


BI 


BI 


BI 


BI 


Cc 
M 


BANK 
CASH 


19 


EoD Y¥o/ 6 OCU N TY O 


R 


BROK 
DATE 


89 


40 


40 


43 


45 


87 


89 


40 


43 


45 


87 


89 


40 


40 


40 


40 


40 


99 


99 


DANIEL 


DA 


F 
LY 


SAN 
4 


DETAIL TRANSACTION REPORT - 
11/30/04 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


FUND: 


MATURITY 
/ENTRY 


11/15/09 
11/29/04 
01/28/05 
11/29/04 
02/24/05 
11/29/04 
02/24/05 
11/29/04 
02/24/05 
11/29/04 
02/24/05 
11/29/04 
02/24/05 
11/29/04 
11/15/09 
11/29/04 
11/15/09 
11/29/04 
11/15/09 
11/29/04 
11/15/09 
11/29/04 
11/15/09 
11/29/04 
01/31/05 
11/29/04 
11/30/04 
11/29/04 


12/01/04 
11/30/04 
11/29/04 


12/01/04 
12/30/04 
11/29/04 


11/29/04 


11/01/04 


100 


TRADE/ 
SETTLE 


11/24/04 
11/24/04 
11/29/04 
11/29/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/30/04 
11/29/04 
11/29/04 
11/30/04 
11/30/04 
11/29/04 
11/29/04 
11/30/04 
11/30/04 
11/02/04 
11/02/04 
11/02/04 
11/02/04 


TO 


TXN COUPON 
TYP YIELD 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


MAT 


PURC 


MAT 


PURC 


SALE 


wows 
NON ND 
ooo 


\o 
i) 
Oo 


OYQaPrPrPrRPrPrRP 
wn 
uo 
(S} 


-550 


ERAN: (Gy £876.10 


15s: 5.55.58. = 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


5,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
-50,000,000.00 
30,000,000.00 
-30,000,000.00 
25,000,000.00 


-25,000,000.00 


448 7 


BOOK VALUE 
PREM / (DISC) 


4,985,210.21 
-14,789.79 
49,818, 333.33 
-181,666.67 
24,871,000.00 
-129,000.00 
24,871,000.00 
-129,000.00 
24,871,000.00 
-129,000.00 
24,871,000.00 
-129,000.00 
24,871,000.00 
-129,000.00 
14,883,472.89 
=116,527.11 
14,883,472.89 
=116,527 11 
14,883,472.89 
=116, 52:7 oii 
14,883,472.89 
a 116,527. 
14,883,472.89 
= 12675257 ode 
49,805,388.89 
=194; 7601. 217 
49,997,333.33 
-2,666.67 

=49 ,.99'7,,.333).33 


29,998,400.00 
-1,600.00 
-29,998,400.00 
25,000,000.00 


-25,000,000.00 


PAGE: 4 
RUN: 12/02/04 00:00:14 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-2,666.67 


-1,600.00 


SETTLEMENT 
=4,985,210.21 
-49, 818, 333.33 
-24,871,000.00 
-24,871,000.00 
-24,871,000.00 
-24,871,000.00 
-24,871,000.00 
-14,883,472.89 
-14,883,472.89 
-14,883,472.89 
-14,883,472.89 
-14,883,472.89 
-49,805,388.89 
=£9),.99)7), 333533 
50,000,000.00 
-29,998,400.00 
30,000,000.00 
-25,000,000.00 


=94'9'.33 
25,000,949.33 
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* ACTIVE TRANSACTIONS * 


PAR 

TYPE/ WEIGHTED 

TXN# YIELD 

PURC 23:61 
( 49) 

SALE 37 183 
( 7) 

PSAL 4.559 
( 2) 

INTR 4.559 
( 1) 

MAT 1.758 


PAR VALUE 


1325000000. 


-125000000 


-3,000,000. 


-1156000000. 


00 


-00 


00 


00 


Gel Day /.C-OnU Net sy 


MR. DANIEL 


ORIGINAL FACE 
VALUE 


DALY 


Orr SAN FY RGA YN CG: Lb S.-C 0 
- 554-448 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
11/01/04 TO 11/30/04 
REPORT GRAND TOTALS 


ASSETS 


PREMIUM/ 


BOOK VALUE (DISCOUNT ) 


1321098011 


-124836545. 


= 2), 82:20 317. 


-1154481566. 


79 =3,901,:988.21 


14 163,454.86 
25 127,968.75 
66 


415 


AMORTIZATION / 
(ACCRETION) 


RUN: 
(GAIN) / 

(INTEREST) LOSS 
=3'9), £35), 63 -147,824 
437 
-4,350.83 =153,671 


-525,000.01 


=175°786;.475 502 


.33 
-50 
. 88 


PAGE: 


12/02/04 00:00: 


SETTLEMENT 


-1321098011 
125,,,01'9;,0:67.. 


3,030, 053 


1154749608. 


S) 
14 


19 


60 


296 


33 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 


MAYOR 
José Cisneros 
TREASURER 
Daniel P. Daly 
s CHIEF INVESTMENT OFFICER 
January 5, 20045 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the six months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $18,272,738 Earned Interest Yield 
Total Net Earnings $21,209,420 Pooled Funds 1.855% 
Average Age of Portfolio 47 Days All Funds 1.855% 


Total cost of the securities on hand December 31, 2004 was $2,685,938,037 with a market value of 
$2,693,326,419 plus fixed assets accrued earnings of $1,393,314. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of December 31, 2004. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of December 2004, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on December 31, 2004. 

4. General journal detailing purchases, sales, and interest activities during the month of 
December 2004. 


Very truly yours, 
ae DOCUMENTS DEPT. 


José Cisneros 


Treasurer JAN 
Sa SAN FRANCISCO 
cc: Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LIBRAR’ 


Ed Harrington, Controller (w/Enc.) 

Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. A. Ackerman 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 


WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


Ae 


We /eCcO (Ul N aT: s¥, OF SAN FRAN 
DANIEL DALY 415-55 


POR TE OL 10 St Ast. £5 30 LCxs 
12/01/04 THROUGH 12/31/04 


ALL FUNDS 


GOV'T SECURITIES 


ASSETS LIABILITIES ASSETS 
ee 0 00 345.00 
4,964,790.89 .00 16225 
2,621,549,508.89 .00 100,000.00 
222310 000 1.369 
2,685,838,036.79 .00 100,000.00 
2,686,531,567.97 00 100,000.00 
4.153 000 1.369 
46.89 00 15.00 
46.89 00 15.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: il 
01/04/05 08:22:22 
TOTAL 


2,652,044.67 
4,964,907.14 
2,621,649,508.89 
2.2230 

2,685 ,.938;, 03:.6..-79 
2, 686;,631,,.567.:97 
2.153 


N/A 


2.2310 


(SIRPT) 


ClTY 7/6 OU 


MR 


SUMMARY DESCRIPTION 


Type) 
Type) 
Type) 
Type) 
Type) 
Type) 
Type) 


Type) 


11 


12 


41 


43 


44 


81 


OH: 


TREASURY BILLS 


TREASURY NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC NOTES 


FMC DISCOUNT NOTES 


COMMERCIAL PAPER DISC 


NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


NT Y OF SAN 
DANTIEL DALY 
INVESTMENT 


4.1.5 = 


FRANC 
5 5 14 - 
INVENTORY 


INVESTMENTS OUTSTANDING AS OF 12/31/04 


MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


CUPN 

RATE 

20.81%(C) 1.891 
2.64% (C) 1.992 
13.77%(C) PAleee lao 
LT 65%3¢C) 2.247 
13.11%(C) 2.021 
21.41%(C) 2.202 
16.61%(C) Par lee ff 
.00%(C) 1.350 
REPORT TOTALS =ss== 
ASSETS FIXED 22102 


TRDNG 
YIELD 


£S.€-0 


448 17 


RUN: 


PAR VALUE 
SHARES 

562,000,000. 
72,000,000. 
372,000,000. 
314,000,000. 
354,000,000. 
578,000,000. 


446,000,000. 


01/04/05 


PAGE: 


BOOK VALUE 


558,853,442. 
70,821,914, 
369) 916) ;67'6:2 
312,971,140. 
352,237,984. 
57.4,,991 ,.021.. 
446,045,856. 


100,000. 


0.8': 3:2): 


1 
38 


5 


(RPTMKT) 


INVEST 
NUMBER 


\ 


\ 


L 


DESCRIPTION 


M 


Cole teers 
R 


PURCHASE MATURITY DATE 


TREASURY BILLS 
12/27/04 01/13/05 
TREASURY BILLS 
V2 27 / O85 0 1413;/0'5 
TREASURY BILLS 
12/27/04. 02/13/05 
UNITED STATES TREAS 
09/28/04 01/20/05 


40237 UNITED STATES TREAS 
08/05/04 02/03/05 
40372 UNITED STATES TREAS 
09/30/04 02/10/05 
40321 UNITED STATES TREAS 
09/22/04 02/24/05 
40322 UNITED STATES TREAS 
09/22/04 02/24/05 
40323 UNITED STATES TREAS 
09/22/04 02/24/05 
40324 UNITED STATES TREAS 
09/22/04 02/24/05 
40454 UNITED STATES TREAS 
11/30/04 02/24/05 
40455 UNITED STATES TREAS 
11/30/04 02/24/05 
40456 UNITED STATES TREAS 
11/30/04 02/24/05 
40471 TREASURY BILLS 
12/06/04 03/10/05 
40475 TREASURY BILLS 
12/07/04 03/17/05 
SUBTOTAL (Inv Type) 
40051 T NOTE(99.31) 
03/08/04 06/30/05 
39282 T NOTE (95.24) 
05/15/02 11/15/06 
SUBTOTAL (Inv Type) 
40444 FNMA DISCOUNT NOTES 


11/18/04 01/07/05 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


11 TREASURY BILLS 


12 TREASURY NOTES 


40470 FEDERAL NATL MTG ASSN DISC N 


12/02/04 01/25/05 


/-@ 0 UINeT Y 
L DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


DANIE 


OF 


N 
4 


SA 


FRANC 
15-55 4- 4 


INVESTMENTS OUTSTANDING AS OF 12/31/04 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


CUSIP BANK 

BROK SAFE 

912795RV5 1'9 100 
40 000 

91 2795RV5 19 100 
40 000 

912795RV5 19 100 
40 000 

912795RW3 19 100 
40 000 

9127 95RY9 29 100 
40 000 

912795RZ6 1:9 100 
40 000 

912795SB8 19 100 
40 000 

912795SB8 19 100 
40 000 

912795SB8 19 100 
40 000 

912795SB8 19 100 
40 000 

912795SB8 19 100 
40 000 

912795SB8 19 100 
43 000 

912795SB8 19 100 
45 000 

912795SD4 19 100 
40 000 

912795SE2 159 100 
43 000 

20.82% (M) 

912828BC3 19 100 
40 000 

9128277F3 19 100 
87 000 

2.67% (M) 

313589AG8 19 100 
43 000 

313589BA0 19 100 
40 000 


YTM TR 


1.7414 
1.7650 
1.7749 
1.6900 
1.7122 
1.8200 
18323 
1.8400 
1.8547 
1.8400 
1.8547 
1.8400 
1.8547 
1.8400 
1.8547 
2.1600 
2.1712 
2.1600 
2.1712 
2.1600 
Ala 2 
2.1750 
2.1874 
2.2100 


1.8912 


2.1500 
2.1564 
2.1800 
2)..1'87/2 


PAR/ SHARES 
BOOK 
50,000,000.00 
49,958,916.67 
50,000,000.00 
49,958,916.67 
12,000,000.00 
11,990,140.00 
50,000,000.00 
49,720,541.67 
25,000,000.00 
24,785,454. 86 
50,000,000.00 
49,663,805.56 
50,000,000.00 
49,603,888.89 
50,000,000.00 
49,603,888.89 
50,000,000.00 
49,603,888.89 
30,000,000.00 
29’, 162,333.33 
25,000,000.00 
24,871,000.00 
25,000,000.00 
24,871,000.00 
25,000,000.00 
24,871,000.00 
40,000,000.00 
39,772, 833.. 33 
30,000,000.00 
29,815, 833.33 
562,000,000.00 
558,853,442.09 


45,000,000.00 
44,973,632.82 
27,000,000.00 
25,848,281.25 
72,000,000.00 
70,821, 924 ..07 


15,000,000.00 
14,955:,,208)-3'3 
48,000,000.00 
47,843,040.00 


LP S):€2-0: 


487 


MARKET VALUE 

MARKET PRICE 
49,968,750.00 
99.93750000000 
49,968,750.00 
99.93750000000 
11,992,500.00 
99.93750000000 
49 ,,953:,125 .00 
99.90625000000 
2:4:,.960,,93'7.50 
99.84375000000 
49,906,250.00 
99.81250000000 
49,859,375.00 
99.71875000000 
49,859,375.00 
99.71875000000 
49:,859,,375 ./00 
99.71875000000 
29,915,625.00 
99.71875000000 
24,929,687.50 
99.71875000000 
24,929,687.50 
99.71875000000 
24,929,687.50 
99.71875000000 
39,850,000.00 
99.62500000000 
29,878,125.00 
99.59375000000 
560,761,250.00 
99.77958200000 


44,704,687.50 
99 .34375000000 
27 227 (822). 50 
100.8437500000 
11, §99'2749:0,0:..0,0 
99.90625000000 


14,995,625.00 
99 .97083333333 
47,944,000.00 
99). 883'33333333 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
12,,083.33 
SUNGARD 
12,083.33 
SUNGARD 
2,900.00 
SUNGARD 
232,881.94 
SUNGARD 
175,644.10 
SUNGARD 
23'5',,0:83:..33 
SUNGARD 
208,201 312 
SUNGARD 
258, 111..121 
SUNGARD 
258702. 
SUNGARD 
154,866.67 
SUNGARD 
48,000.00 
SUNGARD 
48,000.00 
SUNGARD 
48,000.00 
SUNGARD 
627833533 
SUNGARD 
46,041.67 
SUNGARD 


1,398.48 
SUNGARD 
12'27:6:9'3'.-3i7; 
SUNGARD 


39,416.67 
SUNGARD 
87,200.00 
SUNGARD 


01/04/05 


PAGE: 1 
O8:532::13:9 


UNREALIZED GAIN 
UNREALIZED LOSS 


=27 2.010%. 0:0 
-2,250.00 
-540.00 
-298.61 
-161.46 
173615, Ak 
=2, 625.00 
=2:,,625:.00 
=2 7625.00 


=1,517'5..'010 
10,687.50 


10,687.50 
10,687.50 
14,333.34 


16,250.00 


70,006.95 
-14,950.07 


-268,945.32 
1,37 9D 3125 


1.3179), 933.25 
-268, 945.32 


1,000.00 


13,760.00 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/04 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


Carl AY 7G OMUS NE Tay, OF 
MR DANIEL DALY 
(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
40406 FNMA DISCOUNT NOTES 313589BP7 1:9 100 
10/15/04 02/07/05 40 000 
40472 FNMA DISCOUNT NOTES 313589BQ5 19 100 
12/06/04 02/08/05 40 000 
40247 FEDERAL NATL MTG ASSN DISC N 313589BR3 He) 100 
08/16/04 02/09/05 40 000 
40405 FNMA DISCOUNT NOTES 313589BW2 19 100 
10/15/04 02/14/05 40 000 
40473 FNMA DISCOUNT NOTES 313589CN1 9 100 
12/06/04 03/02/05 40 000 
40474 FNMA DISCOUNT NOTES 313589CN1 Akg 100 
12/06/04 03/02/05 40 000 
40477 FNMA DISCOUNT NOTES 313589CV3 1c9 100 
12/08/04 03/09/05 87 000 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 13.78% (M) 
40490 FEDERAL HOME LOAN DISC NOTES 313385AT3 19 100 
12/22/04 01/18/05 87 000 
40496 FEDERAL HOME LOAN DISC NOTES 313385AW6 1:9 100 
12/27/04 01/21/05 87 000 
40453 FEDERAL HOME LOAN DISC NOTES 313385BD7 19 100 
11/29/04 01/28/05 40 000 
40491 FEDERAL HOME LOAN DISC NOTES 313385BH8 1:9 100 
12/22/04 02/01/05 87 000 
40488 FEDERAL HOME LOAN DISC NOTES 313385BT2 £9 100 
12/17/04 02/11/05 40 000 
A 40492 FEDERAL HOME LOAN DISC NOTES 313385CF1 19 100 
12/22/04 02/23/05 87 000 
40478 FEDERAL HOME LOAN DISC NOTES 313385CV6 sd) 100 
12/08/04 03/09/05 40 000 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 11.63%(M) 
\ 40347 FEDL HOME LN MTG CORP DISC N 313397AD3 V9 100 
09/28/04 01/04/05 43 000 
4 40354 FEDL HOME LN MTG CORP DISC N 313397AD3 19 100 
09/29/04 01/04/05 43 000 
1 40392 FEDL HOME LN MTG CORP DISC N 313397AD3 19 100 
10/05/04 01/04/05 40 000 
. 40393 FEDL HOME LN MTG CORP DISC N 313397AD3 19 100 
10/06/04 01/04/05 43 000 
40402 FMC DISCOUNT NOTES 313397AL5 19 100 
10/14/04 01/11/05 43 000 


YTM TR 


1.9900 
2.0035 
2.3000 
Vai al BP | 
2.3000 


2.1625 


2.2200 
222237 
2.2600 
2.2636 
2.1800 
2.1879 
2.2200 
2.2256 
2.2700 
2.2780 
2.2800 
2.2891 
2'52950 
2.3084 


2.2469 


1.9000 
1.9099 
1.9000 
1.9098 
1.9500 
1.9597 
1.9550 
1.9646 
1595510 
1.9645 


PAR/ SHARES 
BOOK 
19,000,000.00 
18,879,825.00 
50,000,000.00 
49,800, 888.89 
49,000,000.00 
48,566,350.00 
50,000,000.00 
49,662,805.56 
50,000,000.00 
49,725,277.78 
50,000,000.00 
49,725,277.78 
41,000,000.00 
40,758,003.19 
372,000,000.00 
369,916,676.53 


50,000,000.00 
49,916,750.00 
50,000,000.00 
49,921,527.78 
50,000,000.00 
49, 818,333.33 
30,000,000.00 
29,924,150.00 
34,000,000.00 
33,879,942.22 
50,000,000.00 
49,800,500.00 
50,000,000.00 
49:,709:,93;7'.50 
314,000,000.00 
S279 7, a0 83 


29,000,000.00 
28,850,005.56 
13,000,000.00 
12,933,447.22 
42,000,000.00 
41,792,975.00 
30,000,000.00 
29, 853,375.00 
50,000,000.00 
49,758,340.28 


48 7 


MARKET VALUE 

MARKET PRICE 
18,965,826.39 
99.82013888889 
49,907,638.89 
99.81527777778 
48,907,104.17 
99.81041666667 
49,893,055.56 
99). 786LLT111 12 
49, 853.,333 .33 
99.70666666667 
49, 853.,333.33 
99.70666666667 
40,865,702.22 
99.67244444444 
371,185,618.89 
99.78108000000 


49,945,930.56 
99.89186111111 
49,936,388.89 
99.87277777778 
49,914,125.00 
99 .82825000000 
29,940,841.67 
99.80280555556 
337911, 32:6...14 
99.73919444444 
49, 831,430.56 
99.66286111111 
49,782,250.00 
99.56450000000 
SUB FZ? 2:92.79 
99.76506100000 


28,994,465. 83 
99.98091666667 
V2 99H HOMO 
99.98091666667 
41,991,985.00 
99.98091666667 
29,994,275.00 
99.98091666667 
49,968,194.44 
99 .93638888889 


RUN: 


01/04/05 


PAGE: 2 
08:32:39 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
81,510.00 
SUNGARD 
80,888.89 
SUNGARD 
338,100.00 
SUNGARD 
215. 5:83':.3'3 
SUNGARD 
83:,-0'55'..55 
SUNGARD 
83),.055:..55 
SUNGARD 

63 ,823:..33 
SUNGARD 


30,833.33 
SUNGARD 
15,694.44 
SUNGARD 
99,916.67 
SUNGARD 
18,500.00 
SUNGARD 
32,158.33 
SUNGARD 
31,666.67 
SUNGARD 
76,500.00 
SUNGARD 


145,402.77 
SUNGARD 
64,494.45 
SUNGARD 
200,200.00 
SUNGARD 
DA Silze5.0, 
SUNGARD 
214,506.94 
SUNGARD 


UNREALIZED LOSS 
ag 4,491.39 
25,861. 14 
2,654.17 
14,666.67 
45,000.00 
45,000.00 


43,875.70 


1692 3. 77 
-~83:3).3'3 
-4,125.00 
=i, 80:38..33 
-774.44 
73:6 18) 
-4,187.50 


-00 


=15,,1:9'0'-(0'0 
-837.50 


-4,652.78 
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City? ¢o uN = Y OF SAN FRANCISco 
R DANIEL DALY 401-5 = 5 5id4 =. 404 8 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 12/31/04 
MAJOR SORT KEY Is Icc# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
40423 FMC DIScouNT NOTES 313397BB6 19 100 2.1400 25,000,000.00 24,960,243.06 
11/12/04 01/26/05 87 000 2.1496 24,888,541.67 99.84097222222 
40424 FMC DIScouNT NOTES 313397BC4 19) 100 2.1400 25,000,000.00 24,958,652.78 
11/12/04 01/27/05 87 000 2.1497 24,887,055.56 99.83461111111 
40425 FMC DIScouNT NOTES 313397BD2 19 100 2.1400 25,000,000.00 24,957,062.50 
11/12/04 01/28/05 87 000 2.1498 24,885,569.44 99.82825000000 
40486 FMC DISCOUNT NOTES 313397BG5 19 100 2.2300 45,000,000.00 44,914,125.00 
12/10/04 01/31/05 40 000 2.2372 44,855,050.00 99.80916666667 
40390 FEDL HOME LN MTG CORP DISC N 313397BL4 9 100 1.9500 50,000,000.00 49,891,861.11 
10/04/04 02/04/05 87 000 1.9631 49,666,875.00 99.78372222222 
40391 FEDL HOME LN MTG CORP DISC N 313397BL4 149 100 1.9500 20,000,000.00 19,956,744.44 
10/04/04 02/04/05 87 000 1.9631 19, 866,750.00 99..78372222222 
SUBTOTAL (Inv Type) 44 FMC DIscouNT NOTES 13.13%(M) 2.0211 354,000,000.00 353,585,128. 33 
2.0312 352,237,984.73 99.88280500000 
40397 BOA cp 0660PONA7 19 100 1.9700 20,000,000.00 19, 988,500.00 
10/08/04 01/10/05 40 000 1.9802 19),.897 , 122 99 99.94250000000 
40395 US BANK cp 91160ANC2 19 100 1.9500 25,000,000.00 24,982,430.56 
10/06/04 01/12/05 99 000 1.9604 24,867,291.67 99 .92972222222 
40394 US BANK cp 91160ANT7 ds9) 100 1.9600 28,000,000.00 27,969,588.89 
10/06/04 01/18/05 99 000 1.9712 27,841,457.78 99.89138888889 
40464 BoA cp 0660PONX7 19 100 2.2600 50,000,000.00 49,904,166.67 
11/30/04 01/31/05 40 000 2.2688 49,805,388.89 99. 80833333333 
40429 BOA cp O0660P0P72 19 100 2.2200 50,000,000.00 49,881,805.56 
11/12/04 02/07/05 40 000 2.2320 49,731,750.00 99.76361111111 
40428 BOA cp 0660P0P80 19 100 2.2200 50,000,000.00 49,878,611.11 
11/12/04 02/08/05 40 000 2.2321 49,728,666.67 99°..75722222222 
40468 US BANK cp 91160AP89 19 100 2.2600 25,000,000.00 24,939,305.56 
12/01/04 02/08/05 44 000 2.2698 24,891,708.33 99..51572i2292999 
40479 BoA cP 0660P0P80 19 100 2.3000 50,000,000.00 49,878,611.11 
12/14/04 02/08/05 40 000 2.3083 4977-821, 144044 99.75722222229 
40426 BOA cp 0660P0P98 49 100 2.2200 50,000,000.00 49,875:,416:67 
11/12/04 02/09/05 40 000 2.2323 49,725,583 .33 99.75083333333 
40427 BOA cp O660P0PA5 19 100 2.2200 50,000,000.00 497,872,222 99 
11/12/04 02/10/05 40 000 2.2324 49,722,500.00 99.74444444444 
40413 BOA cP 0660P0PE7 19 100 2.1000 50,000,000.00 49,859,444.44 
10/28/04 02/14/05 40 000 2.1134 49, 682,083.33 99.71888888889 
40414 BOA cp O660P0PF4 19 100 2.1000 20,000,000.00 19,942,500.00 
10/28/04 02/15/05 40 000 2.1136 19,871,666.67 99.71250000000 
\ 40447 BOA cp 0660POPN7 JES: 100 2.2600 30,000,000.00 29590033333 
11/19/04 02/22/05 40 000 2.2736 29,821,083.33 99.66777777778 
40446 BOA cp 0660P0PQ0 19 100 2.2600 30,000,000.00 29,896,500.00 
11/19/04 02/24/05 40 000 2.2738 29,817,316.67 99.65500000000 
\ 40482 BOA cp 0660P0Q89 19 100 2.3700 50,000,000.00 49,780,916.67 
12/27/04 03/08/05 40 000 2.3811 49,766,291.67 99.56183333333 


RUN: 


01/04/05 


PAGE: 3 
08:32:39 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


SUNGARD 
61,325.00 
SUNGARD 
241,041.67 
SUNGARD 
96,416.67 
SUNGARD 


93,027.78 
SUNGARD 
117,812.50 
SUNGARD 
132,626.66 
SUNGARD 
100,444.44 
SUNGARD 
154,166.67 
SUNGARD 
154,166.66 
SUNGARD 
48,652.78 
SUNGARD 
57,500.00 
SUNGARD 
154,166.67 
SUNGARD 
154,166.67 
SUNGARD 
189,583.34 
SUNGARD 
757.833 .333 
SUNGARD 
80,983.33 
SUNGARD 
80,983.33 
SUNGARD 
16,458.33 
SUNGARD 


UNREALIZED LOSS 


-2,250.00 
-16,055.56 


=6422: 93 


-00 
-40, 898.06 


-4,444.45 
=12),.222093 
-5,000.00 
= 733:.33 
-1,800.00 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/04 
MAJOR SORT KEY IS ICC# 


GL Tey CO, UN Ty F 
MR. DANIEL DEA Ley 
(RPTMKT ) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 

SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 21.41% (M) 
40398 WFB CD 9497P1MCO 19 100 
10/08/04 01/10/05 40 000 
40358 BOA CD 06050GFQ8 19 100 
09/29/04 01/11/05 40 000 
40469 US BANK CD 90333UDE9 19 100 
12/01/04 01/11/05 44 000 
40489 BOA CD 06050GHS2 19 100 
12/17/04 01/11/05 40 000 
40359 BOA CD 06050GFR6 19 100 
09/29/04 01/25/05 40 000 
40487 BOA CD 06050GGBO 19 100 
12/09/04 02/04/05 40 000 
40484 US BANK CD 90333UDG4 19 100 
12/09/04 02/08/05 44 000 
40480 BOA CD 06050GHE3 19 100 
12/20/04 02/11/05 40 000 
40417 BOA CD 06050GGN4 A°9 100 
10/29/04 02/17/05 40 000 
40485 US BANK CD 90333UDH2 19 100 
12/09/04 02/22/05 44 000 
40481 BOA CD 06050GHFO 19 100 
12/21/04 05/09/05 40 000 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 16.56% (M) 
40216 PUBLIC TIME DEPOSIT 19 100 
07/17/04 01/15/05 60 000 

SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT . 00% (M) 


GRAND TOTAL 


CPN RATE 


YTM TR 


2.2018 
262.133 


1.9500 
2.2000 
2.2000 
2.3300 
2.3300 
1.9600 
1.9600 
2.0300 
2.3500 
2.3200 
2.3200 
2.3000 
2.3000 
2.0900 
2.0900 
2.3400 
2.3400 
2.5000 
2.5000 


2.1768 


1.3500 


1.3500 


21235 


PAR/ SHARES 
BOOK 


578,000,000.00 
574,991,021.67 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
35,000,000.90 
35,000,000.00 
44,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
17,000,000.00 
17,045,856.87 
10,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
446,000,000.00 
446,045, 856.87 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2698100000.00 
2685938036.79 


* MARKET = 


487 


MARKET VALUE 
MARKET PRICE 


576, 9 510:,.352.. 79 
99.74919600000 


49,995,268.71 
99.99053742069 
49,994,019.38 
99.98803876261 
34,998,565.06 
99.99590017348 
43,999,971.64 
99: 399993553582 
49,986,764.56 
99.97352911146 
16,994,881.71 
99.96989241705 

9,999,856.24 
99.99856242461 
49,998,159.48 
99.99631896785 
49,983,483.18 
99.96696636117 
40,000,391.33 
100 .0009783365 
49,997,914.79 
99.99582958120 
445,949,276.08 
99.98862700000 


100,000.00* 


100.0000000000 
100,000.00 
100.0000000000 


2693326418. 88 
99.82307600000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


23'6;,4 0. 1a 
SUNGARD 
254,583.33 
SUNGARD 
66,305.56 
SUNGARD 
42,716.67 
SUNGARD 
255,888.89 
SUNGARD 
76,688.89 
SUNGARD 
14,822.22 
SUNGARD 
3:8;,.333'.33 
SUNGARD 
TBO Gg TT 28 
SUNGARD 
59,800.00 
SUNGARD 
38,194.44 
SUNGARD 


01/04/05 


PAGE: 4 
08:32:39 


UNREALIZED GAIN 
UNREALIZED LOSS 


.00 


=47°734,.29 
-5,980.62 
-1,434.94 
-28.36 
-13,235.44 
37,665.67 
=143:..76 
-1,840.52 


=16,,516 5:82 
391...:33 


4,057.00 
-45,996.96 


1,649,904.24 
-436,149.26 


BOOK LESS PURCHASE INTEREST 
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(SIRPT) 


Se a i od 
i 
Oo 
Ww 
i) 
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SUBTOTAL 


A 40051 
A 39282 


SUBTOTAL 


40444 
40470 
40406 
40472 
40247 
40405 
40473 
40474 
40477 


a a a a eo 


SUBTOTAL 


40490 
40496 
40453 
40491 
40488 
40492 
40478 


a a a a ee 


e 


‘SUBTOTAL 


DESCRIPTION 

TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 
UNITED STATES 


TREASURY BILLS 
TREASURY BILLS 


(Inv Type) 
T NOTE(99.31) 
T NOTE (95.24) 


(Inv Type) 


FNMA DISCOUNT 


TREAS BILL 
TREAS BILL 
TREAS BILL 
TREAS BILL 
TREAS BILL 
TREAS BILL 
TREAS BILL 
TREAS BILL 
TREAS BILL 
TREAS BILL 


NOTES 


FEDERAL NATL MTG ASSN DI 


FNMA DISCOUNT 
FNMA DISCOUNT 


NOTES 
NOTES 


Git ¥ /-C.0 UN TY 


MR 


912795RV5 
912795RV5 
912795RV5 
912795RW3 
91277 95RY9 
912795RZ6 
912795SB8 
912795SB8 
912795SB8 
912795SB8 
912795SB8 
912795SB8 
912795SB8 
912795SD4 
912795SE2 


11 TREASURY BILLS 


912828BC3 
9128277F3 


12 TREASURY NOTES 


313589AG8 
313589BA0 
313589BP7 
313589BQ5 
313589BR3 
313589BW2 
313589CN1 
313589CN1 
313589CV3 


FNMA DISCOUNT NOTES 


FEDERAL NATL MTG ASSN DI 
FNMA DISCOUNT NOTES 

FNMA DISCOUNT NOTES 

FNMA DISCOUNT NOTES 

FNMA DISCOUNT NOTES 

(Inv Type) 41 

FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 


(Inv Type) 


313385AT3 
313385AW6 
313385BD7 
313385BH8 
313385BT2 
313385CF1 
313385CV6 


DANTIEL 
INVESTMENT 


OQ F Ss 


DALY 


AN 


FRANCISCO 
41 5=<> 


oy 4, = 


INVENTORY 


INVESTMENTS OUTSTANDING AS OF 12/31/04 
MAJOR SORT KEY IS ICC# 


100 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 
100 
100 
100 
100 
100 


43 FEDERAL HOME LOAN DISC NOTES 


SETTLEMENT DATE BASIS 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 
01/13/05 12/27/04 
01/13/05 12/27/04 
01/13/05 12/27/04 
01/20/05 09/28/04 
02/03/05 08/05/04 
02/10/05 09/30/04 
02/24/05 09/22/04 
02/24/05 09/22/04 
02/24/05 09/22/04 
02/24/05 09/22/04 
02/24/05 11/30/04 
02/24/05 11/30/04 
02/24/05 11/30/04 
03/10/05 12/06/04 
03/17/05 12/07/04 
20.81%(C) 
06/30/05 03/08/04 
11/15/06 05/15/02 
2.64% (C) 
01/07/05 11/18/04 
01/25/05 12/02/04 
02/07/05 10/15/04 
02/08/05 12/06/04 
02/09/05 08/16/04 
02/14/05 10/15/04 
03/02/05 12/06/04 
03/02/05 12/06/04 
03/09/05 12/08/04 
U3) 77SEC) 
01/18/05 12/22/04 
01/21/05 12/27/04 
01/28/05 11/29/04 
02/01/05 12/22/04 
02/11/05 12/17/04 
02/23/05 12/22/04 
03/09/05 12/08/04 
APG DSi) 


PURP 


000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 
000 


1 85:5 
13855 
15855 
1.1855 
2.j171 
Zeit 


448 7 


99.918 
99°..918 
99.918 
99.441 
99.142 
99.328 
99.208 
99.208 
99.208 
99.208 
99.484 
99.484 
99.484 
99.432 
99.386 


997.215 
99.326 
99.451 
9945 1 


99.834 
99.843 
99.637 
99.747 
99.647 
99.601 
99.420 


99.672 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 
12,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
40,000,000.00 
30,000,000.00 


45,000,000.00 
27,000,000.00 


15,000,000.00 
48,000,000.00 
19,000,000.00 
50,000,000.00 
49,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
41,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
34,000,000.00 
50,000,000.00 
50,000,000.00 


314,000,000.00 


01/04/05 


PAGE: 1 
08:32:38 


BOOK VALUE 


49,958,916.67 
49,958,916.67 
11,990,140.00 
49,720,541.67 


24,785,454. 86 
49,663,805.56 
49,603,888.89 
49,603,888.89 
49,603,888.89 
29:,762,.333:33 
24,871,000.00 
24,871,000.00 
24,871,000.00 
397712 O33ea3 
29\, 815,833.33 


44,973,632.82 
25,848,281.25 


14,955,208.33 
47,843,040.00 
18,879,825.00 
49,800,888. 89 
48,566,350.00 
49,662,805.56 
49,725,277 578 
49-725: 7277.78 
40,758,003.19 


49,916,750.00 
49), D2 21 18 
497818), 333.33 
29,924,150.00 
33:78:79 ,942 3122 
49,800,500.00 
49,709,937.50 


312, 974 ,140).83 
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(SIRPT) 


INVSMT 


PPP P YP YP YP YP pp yp 


NO. 


SUBTOTAL 


a a a i ol a od 


40397 
40395 
40394 
40464 
40429 
40428 
40468 
40479 
40426 
40427 
40413 
40414 
40447 
40446 
40482 


SUBTOTAL 


re Ppp Pp PP PY yp 


40398 
40358 
40469 
40489 
40359 
40487 
40484 
40480 
40417 
40485 


DESCRIPTION 


HOME LN 
DISCOUNT 
DISCOUNT 
DISCOUNT 
DISCOUNT 
FMC DISCOUNT 
FEDL HOME LN 
FEDL HOME LN 


(Inv Type) 


BOA CP 
US BANK CP 
US BANK .CP 
BOA CP 
BOA CP 
BOA CP 
US BANK CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 


(Inv Type) 


WFB CD 
BOA CD 
US BANK CD 
BOA CD 
BOA CD 
BOA CD 
US BANK CD 
BOA CD 
BOA CD 
US BANK CD 


MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
MTG CORP 
MTG CORP 


DI 
DI 


81 COMMERCIAL 


Gist y / € 0 UN TY 
DANTIEL D 


MR 


313397AD3 
313397AD3 
313397AD3 
313397AD3 
313397AL5 
313397BB6 
313397BC4 
313397BD2 
313397BG5 
313397BL4 
313397BL4 


44 FMC DISCOUNT NOTES 


0660PONA7 
91160ANC2 
91160ANJ7 
0660PONX7 
0660P0P72 
0660P0P80 
91160AP89 
0660P0P80 
0660P0P98 
0660POPA5 
0660POPE7 
O660POPF4 
0660POPN7 
0660PO0PQ0 
0660P0089 


PAPER DISC 


9497P1MCO 
06050GFQ8 
90333UDE9 
06050GHS2 
06050GFR6 
06050GGBO 
90333UDG4 
06050GHE3 
06050GGN4 
90333UDH2 


INVESTMENT 


Ont iS) 
ASboy. 


AN 


F-R A.N"“G@. IS € 0 
ASI 54> 


55 4 6= 
INVENTORY 


INVESTMENTS OUTSTANDING AS OF 12/31/04 
MAJOR SORT KEY IS ICC# 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


SETTLEMENT DATE BASIS 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 

01/04/05 09/28/04 
01/04/05 09/29/04 
01/04/05 10/05/04 
01/04/05 10/06/04 
01/11/05 10/14/04 
01/26/05 11/12/04 
01/27/05 11/12/04 
01/28/05 11/12/04 
01/31/05 12/10/04 
02/04/05 10/04/04 
02/04/05 10/04/04 

13). 1218¢C) 
01/10/05 10/08/04 
01/12/05 10/06/04 
01/18/05 10/06/04 
01/31/05 11/30/04 
02/07/05 11/12/04 
02/08/05 11/12/04 
02/08/05 12/01/04 
02/08/05 12/14/04 
02/09/05 11/12/04 
02/10/05 11/12/04 
02/14/05 10/28/04 
02/15/05 10/28/04 
02/22/05 11/19/04 
02/24/05 11/19/04 
03/08/05 12/27/04 
21.41%(C) 

01/10/05 10/08/04 
01/11/05 09/29/04 
01/11/05 12/01/04 
01/11/05 12/17/04 
01/25/05 09/29/04 
02/04/05 12/09/04 
02/08/05 12/09/04 
02/11/05 12/20/04 
02/17/05 10/29/04 
02/22/05 12/09/04 


PURP 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


25232 
2reidi2 
2522110) 
2.308 
2.232 
Phe sah? 
2.0403 
2.114 


448 7 


99.483 
99.488 
99.507 
99:.. 511 
99557 
99.554 
99.548 
99.542 
99.678 


99.486 
99.469 
99.434 
99°612 
99.464 
99.457 
99.567 
99.642 
99.451 
99.445 
99.364 
99.358 
99.404 


100.000 
100.000 
100.000 
100.000 
100.000 
100.270 
100.000 
100.000 
100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


29,000,000.00 
13,000,000.00 
42,000,000.00 
30,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
45,000,000.00 
50,000,000.00 
20,000,000.00 


20,000,000.00 
25,000,000.00 
28,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
30,000,000.00 
30,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
35,000,000.00 
44,000,000.00 
50,000,000.00 
17,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 


01/04/05 


PAGE: 2 
08:32:38 


BOOK VALUE 


28,850,005.56 
124933:,44 7122 
41,792,975.00 
29,853,375.00 
49,758,340.28 
24,888,541.67 
24,887,055.56 
24,885,569.44 
44,855,050.00 
49,666,875.00 
19,866,750.00 


9897, L22..2:2 
24,867,291.67 
27,841,457.78 
49,805,388.89 
49,731,750.00 
49,728,666.67 
24,891,708.33 
497824 Ld 2 
49 ,5125:5533233 
49,722,500.00 
49,682,083.33 
19,871,666.67 
2'9:,.821,,083.33 
2:9! 28407, 3:6). 67 
4:9), 166; 291.567 


50,000,000.00 
50,000,000.00 
35,000,000.00 
44,000,000.00 
50,000,000.00 
17,045,856. 87 
10,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
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Cer Wey / 1470-09 Netey QO F SAN ERAN CIS CO 
MR. DANIEL DALY ATT b=" 535 cara sas a8) 7) PAGE: 3 
(SIRPT) INVESTMENT INVENTORY RUN: 01/04/05 08:32:38 
INVESTMENTS OUTSTANDING AS OF 12/31/04 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN ‘TRDNG BOOK PAR VALUE 

NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40481 BOACD 06050GHFO 100 05/09/05 12/21/04 000 2.500 2.500 100.000  50,000,000.00 50,000, 000.00 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 16.618(C) 2.177 2.189 100.010  446,000,000.00 446,045, 856.87 
A 40216 PUBLIC TIME DEPOSIT 100 01/15/05 07/17/04 000 1.350 1.350 100.000 100,000.00 100,000.00 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 008 (C) 1.350 1.350.100.0000 100,000.00 100,000.00 


REPORT TOTALS a a ee ee ee 
ASSETS FIXED 2.102 2.124 99.549 2,698,100,000.00 2,685,938,036.79 


Cet Ya / eC OLU NET y OE SAN POR AUN Cur S$. Cro 
MR: DANIEL D Avil, ¥ 415-554-4487 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 01/04/05 08:32:38 
INVESTMENTS OUTSTANDING AS OF 12/31/04 
MAJOR SORT KEY IS BANK 
SETTLEMENT DATE BASIS 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40216 PUBLIC TIME DEPOSIT 100 01/15/05 07/17/04 000 1.350 1.350 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00% (Cc) 1.350 1.350 100.000 100,000.00 100,000.00 


REPORT TOTALS SSSS5> SS55S>5==> S=5>=>=5=== SSS SS>S>S>>>=>>=>==--= SSSSS>>5>>=>2>5>>==>== 
ASSETS FIXED 1.350 1.350 100.000 100,000.00 100,000.00 


* ACTIVE TRANSACTIONS * 


40051 
TEAYWG 
40351 
TEAYWG 
40352 
TEAYWG 
40353 
TEAYWG 
40373 
TEAYWG 
40374 
TEAYWG 
40375 
TEAYWG 
40389 
TEAYWG 
40412 
TEAYWG 
40416 
TEAYWG 
40430 
TEAYWG 
40432 
TEAYWG 
40434 
TEAYWG 
40437 
TEAYWG 
40439 
TEAYWG 
40440 
TEAYWG 
40441 
TEAYWG 
40442 
TEAYWG 
40443 
TEAYWG 
40445 
TEAYWG 
40448 
TEAYWG 
40449 
TEAYWG 


DESCRIPTION/POOL# 
MEMO 


T NOTE(99.31) 


FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LLN MTG CORP 


FEDERAL NATL MTG ASSN 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDL HOME LLN MTG CORP 


BOA CP 
BOA CD 
WFB CD 
T NOTE (99.24) 
T NOTE (99.24) 
T NOTE (99.24) 
T NOTE (99.24) 
BOA CD 
BOA CD 
BOA CD 
T NOTE (99.24) 


FEDERAL HOME LOAN DISC 
T NOTE (99.20) 


T NOTE (99.20) 


CL Y/ CO, UNS TY. 


MR 
BANK BROK 
CASH DATE 

19 

12/31/04 

19 45 

19 45 

19 43 

i'9 89 

19 87 

19 87 

119 89 

19 40 

Lg 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

ES 87 

9 40 

19 40 


DeAN £ Ea 


DA 


OF 
bY 


SAN 
4 


DETAIL TRANSACTION REPORT - 
12/31/04 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


FUND: 


MATURITY 
/ENTRY 


06/30/05 
01/03/05 
12/01/04 
01/03/05 
12/01/04 
01/03/05 
12/28/04 
01/03/05 
12/22/04 
01/03/05 
12/27/04 
01/03/05 
12/27/04 
01/03/05 
12/21/04 
01/03/05 
12/27/04 
01/03/05 
12/14/04 
01/03/05 
12/17/04 
01/03/05 
11 /2:5:709 
12/06/04 
11/15709 
12/06/04 
11/15/09 
12/06/04 
11/15:/09 
12/06/04 
12/20/04 
01/03/05 
12/21/04 
01/03/05 
12/22/04 
01/03/05 
11/15/09 
12/06/04 
12/16/04 
01/03/05 
11/15/09 
12/06/04 
11/157'09 
12/06/04 


12/01/0 
100 


TRADE/ 
SETTLE 


12/31/04 
12/31/04 
12/01/04 
12/01/04 
12/01/04 
12/01/04 
12/28/04 
12/28/04 
12/22/04 
12/22/04 
12/27/04 
12/27/04 
12/27/04 
12/27/04 
12/21/04 
12/21/04 
12/27/04 
12/27/04 
12/14/04 
12/14/04 
12/17/04 
12/17/04 
12/06/04 
12/06/04 
12/06/04 
12/06/04 
12/06/04 
12/06/04 
12/06/04 
12/06/04 
12/20/04 
12/20/04 
12/21/04 
12/21/04 
12/22/04 
12/22/04 
12/06/04 
12/06/04 
12/16/04 
12/16/04 
12/06/04 
12/06/04 
12/06/04 
12/06/04 


4 TO 


TXN COUPON 
TYP YIELD 


INTR 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


SALE 


SALE 


SALE 


SALE 


SALE 


1.125 
1.170 
1.790 
1.796 
1.7910 
1796 
1.880 
1.889 
1.880 
1.888 
1.850 
1.858 
1.850 
1.858 
1.865 
1.873 
1.980 
1.987 
ab 94710 
1 O10 
2.020 
2.020 
3.500 
3.564 
3.500 
3.565 
3.500 
3.5565 
3! ::5:0'0 
3.569 
2.050 
2.050 
2.050 
2.050 
2.050 
2.050 
3.500 
3.565 
1.960 
19.9163 
3.500 
3). 5:85 
3.500 
3.55185 


FRANCIS 
1 5 = 55° 4.= 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-50,000,000.00 
-25,000,000.00 
-40,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-25,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-~10,000,000.00 
-10,000,000.00 
-10,000,000.00 
-10,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-10,000,000.00 
-50,000,000.00 
-10,000,000.00 


-5,000,000.00 


Cc O 


448 7 


BOOK VALUE 
PREM / (DISC) 


-49, 843,375.00 
-24,921,687.50 
-39,812,000.00 
-49,783,277.78 
-49,773,888.89 
-49,773,888.89 
-24,898,979.17 
-49,835,000.00 
-50,000,000.00 
-50,000,000.00 
= 95, 971,093 275 
28,906.25 

= 9: 9710), 322.5510 
29,687.50 
=9,970,312.50 
29,687.50 
=9,970,312.50 
29,687.50 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
=9 ,97-0,,312,.50 
29,687.50 
=49;,923),777.78 
-9,970,420.41 
29,579.59 


-4,985,210.21 
Ia, 18:9) 7/9 


PAGE: ue 
RUN: 01/04/05. 08:32:36 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=2'53'7,125:.100 
=156',625..00 
=7 8,312) ./50 
-188,000.00 
=216, 722.22 
=226, 191 .d1 
= 2/26, dba 
-101,020. 83 
-165,000.00 
=12:9;7, 862.002 
-98,194.44 
-20,303.86 
-20,303.86 
-20,303.86 
-20,303.86 
=9'9' 652/218 
-102,500.00 
=L05:, 3:47 52:2 
=20),3':03\. 9:0 
NAPA AAC 
<1) 6027210 


=5,, 801.10 


SETTLEMENT 
253,125.00 
50,000,000.00 
25,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,125,861 .11 
50,098,194.44 
968.75 
9,973,428.86 
17 7 81 510 
9,973,428.86 
L787 50 

9, 9735,428286 
187 50 
9,973,428.86 
50,099,652.78 
50,102,500.00 
50,105, 3:47 22 
17, L825 0. 
9,973,428.90 
50,000,000.00 
8,593.75 
9,973,428.86 


4,296.88 
4,986,714. 43 
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* ACTIVE TRANSACTIONS * 


40450 
TEAYWG 
40451 
TEAYWG 
40452 
TEAYWG 
40457 
TEAYWG 
40458 
TEAYWG 
40459 
TEAYWG 
40460 
TEAYWG 
40461 
TEAYWG 
40462 
TEAYWG 
40463 
TEAYWG 
40468 
TEAYWG 
40469 
TEAYWG 
40470 
TEAYWG 
40471 
TEAYWG 
40472 
TEAYWG 
40473 
TEAYWG 
40474 
TEAYWG 
40475 
TEAYWG 
40476 
TEAYWG 


TEAYWG 
40477 

CEAYWG 
40478 

7EAYWG 


DESCRIPTION/ POOL# 
MEMO 


T NOTE (99.20) 

T NOTE (99.20) 

T NOTE (99.20) 

UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
T NOTE (99.03) 

T NOTE (99.03) 

T NOTE (99.03) 

T NOTE (99.03) 

T NOTE (99.03) 

US BANK CP 

US BANK CD 

FEDERAL NATL MTG ASSN 
TREASURY BILLS 

FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
TREASURY BILLS 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


Goiw Y¥,-/- © -OLUE Nr Ty 


MR 
BANK BROK 
CASH DATE 

19 40 

159 40 

19 40 

1:9 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 44 

19 44 

1:9 40 

19 40 

19 40 

19 40 

19 40 

19 43 

19 43 

40 

159 87 

19 40 


F SAN FRANCIS 


DANIEL D A LY 4-1. 5,55 5 40- 
DETAIL TRANSACTION REPORT - FIXED INCOME 
12/01/04 TO 12/31/04 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE 
11/15/09 12/06/04 SALE 3.500 -5,000,000.00 
12/06/04 12/06/04 3:3 85 
11/15/09 12/06/04 SALE 3.500 -5,000,000.00 
12/06/04 12/06/04 3.585 
11/15/09 12/06/04 SALE 3.500 -5.000,000.00 
12/06/04 12/06/04 3.585 
02/24/05 12/02/04 SALE 2.160 -25,000,000.00 
12/03/04 12/02/04 pepe 7 ptt 
02/24/05 12/02/04 SALE 2.160 -25,000,000.00 
12/03/04 12/02/04 25. dl 
11/15/09 12/06/04 SALE 3.500 -15,000,000.00 
12/06/04 12/06/04 3.705 
11/15/09 12/06/04 SALE 3.500 -15,000,000.00 
12/06/04 12/06/04 33705 
11/15/09 12/06/04 SALE 3.500 -15,000,000.00 
12/06/04 12/06/04 3.705 
11/15/09 12/06/04 SALE 3.500 -15,000,000.00 
12/06/04 12/06/04 3:37.05 
11/15/09 12/06/04 SALE 3.500 -15,000,000.00 
12/06/04 12/06/04 3... 205 
02/08/05 12/01/04 PURC 2.260 25,000,000.00 
12/01/04 12/01/04 2.270 
01/11/05 12/01/04 PURC 2.200 35,000,000.00 
12/01/04 12/01/04 2.200 
01/25/05 12/02/04 PURC 2.180 48,000,000.00 
12/01/04 12/02/04 2.187 
03/10/05 12/06/04 PURC 2.175 40,000,000.00 
12/06/04 12/06/04 2.187 
02/08/05 12/06/04 PURC 2.240 50,000,000.00 
12/06/04 12/06/04 2.249 
03/02/05 12/06/04 PURC 2.300 50,000,000.00 
12/06/04 12/06/04 22.313 
03/02/05 12/06/04 PURC 2.300 50,000,000.00 
12/06/04 12/06/04 22303 
03/17/05 12/07/04 PURC 2.210 30,000,000.00 
12/08/04 12/07/04 2.224 
03/17/05 12/07/04 PURC 2.210 50,000,000.00 
12/08/04 12/07/04 2.224 
12/13/04 SALE 2.210 -50,000,000.00 
01/03/05 12/13/04 2.224 
03/09/05 12/08/04 PURC 2.335 41,000,000.00 
12/08/04 12/08/04 2.349 
03/09/05 12/08/04 PURC 2.295 50,000,000.00 
12/08/04 12/08/04 2.308 


CO 


448: 7 


BOOK VALUE 
PREM / (DISC) 


=4),.935), 210 27 
14,789.79 

=@ 985,210.21 
14,789.79 
=4,985; 210.21 
14 °739:.79 
-24,871,000.00 
129,000.00 
-24,871,000.00 
129,000.00 
-14,883,472.89 
116,527.12 
-14,883,472.89 
116,527.42 
-14,883,472.89 
116,527 .21 
-14,883,472.89 
116,527 11 
~14,883,472.89 
£16, 527.. 14 
24,891,708. 33 
-108,291.67 
35,000,000.00 


47,843,040.00 
-156,960.00 
3195 12,833 .4.33 
~227 , 166.67 
49,800,888.89 
= 1199), A50 ddA 
49,725,277.78 
-274,722.22 
49,725,209 31.8 
=294,,.722 .22 
2:9: 83-5; 833.33 
-184,166.67 
49,693,055.56 
-306,944.44 
-49,693,055.56 
306,944.44 
40,758,003.19 
-241,996.81 
49,709,937.50 
-290,062.50 


PAGE: 2 


RUN: 01/04/05 08:32:36 


(INTEREST) 
AMORT/ (ACCRET ) 


-5,801.10 
=5 801.10 
=, 801.10 
-3,000.00 
-3,000.00 
-8,700.86 
-8,702.48 
-8,700.86 
-8,700.86 


=87 703.27, 


-18,416.67 


(GAIN) /LOSS 
SETTLEMENT 


4,296.88 
4,986,714.43 
4,296.88 
4,986,714.43 
4,296.88 
4,986,714.43 
-583.34 
24,874,583.34 
-583'..33 
24,874,583 .33 
-67,968.75 
14,960,142.50 
=67,968.75 
14,960,144.12 
-6:7 963). 7'5 
14,960,142.50 
=6:7, 968... 75 
14,960,142.50 
-67,968.75 
14,960,144.91 


-24,891,708.33 
-35,000,000.00 
-47,843,040.00 
=39,, 772,833.33 
-49, 800,888.89 
=&9), 1201211 oS 
=4:9), 12520 AL 8 
=2:9', 815 7'833:.33 
-49,693,055..56 

1,305.56 
49,710,166.67 


-40,758,003.19 


-49,709,937.50 
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* ACTIVE TRANSACTIONS 


40479 
TEAYWG 
40480 
TEAYWG 
40481 
TEAYWG 
40482 
TEAYWG 
40483 
TEAYWG 


TEAYWG 
40484 
TEAYWG 
40485 
TEAYWG 
40486 
TEAYWG 
40487 
TEAYWG 
40488 
TEAYWG 
40489 
TEAYWG 
40490 
TEAYWG 
40491 
TEAYWG 
40492 
TEAYWG 
40496 
TEAYWG 
40497 
TEAYWG 
40498 
TEAYWG 
40499 
TEAYWG 


* 


DESCRIPTION/ POOL# 


MEMO 


BOA CP 


BOA CD 


BOA CD 


BOA CP 


BNY (1438.35) 


US BANK CD 


US BANK CD 


FMC DISCOUNT 


BOA CD 


FEDERAL 


BOA CD 


FEDERAL 


FEDERAL 


FEDERAL 


FEDERAL 


HOME 


HOME 


HOME 


HOME 


HOME 


NOTES 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


DISC 


DISC 


DISC 


DISC 


DISC 


MR 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

19 40 

ale) 99 

99 

19 44 

9 44 

1:9 40 

19 40 

19 40 

19 40 

19 87 

19 87 

19) 87 

1:9 87 

19 40 

9) 40 

19 40 


Cot Poy 4 / E*0 LU NT YY, F SAN FRANCIS 
DANTEL DALY Ads 5 = 95) 5 as = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
12/01/04 TO 12/31/04 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE 
/ ENTRY SETTLE TYP YIELD ORIGINAL FACE 
02/08/05 12/14/04 PURC 2.300 50,000,000.00 
12/08/04 12/14/04 2.308 
02/11/05 12/20/04 PURC 2.300 50,000,000.00 
12/08/04 12/20/04 2.300 
05/09/05 12/21/04 PURC 2.500 50,000,000.00 
12/08/04 12/21/04 2.500 
03/08/05 12/27/04 PURC 2.370 50,000,000.00 
12/08/04 12/27/04 2,3:81 
01/31/05 12/02/04 PURC 5.550 25,000,000.00 
12/09/04 12/02/04 5.55.0 
12/02/04 SALE 5.550 -25,000,000.00 
12/09/04 12/02/04 5.550 
02/08/05 12/09/04 PURC 2.320 10,000,000.00 
12/09/04 12/09/04 2.320 
02/22/05 12/09/04 PURC 2.340 40,000,000.00 
12/09/04 12/09/04 2.340 
01/31/05 12/10/04 PURC 2.230 45,000,000.00 
12/09/04 12/10/04 2.231 
02/04/05 12/09/04 PURC 2.030 17,000,000.00 
12/09/04 12/09/04 2.350 
02/11/05 12/17/04 PURC 2.270 34,000,000.00 
01/03/05 12/17/04 2.278 
01/11/05 12/17/04 PURC 2.330 44,000,000.00 
01/03/05 12/17/04 22.330 
01/18/05 12/22/04 PURC 2.220 50,000,000.00 
01/03/05 12/22/04 2.224 
02/01/05 12/22/04 PURC 2.220 30,000,000.00 
01/03/05 12/22/04 235.220 
02/23/05 12/22/04 PURC 2.280 50,000,000.00 
01/03/05 12/22/04 2.289 
01/21/05 12/27/04 PURC 2.260 50,000,000.00 
01/03/05 12/27/04 2.264 
01/13/05 12/27/04 PURC 1.740 50,000,000.00 
01/03/05 12/27/04 1.741 
01/13/05 12/27/04 PURC 1.7490 50,000,000.00 
01/03/05 12/27/04 1.741 
01/13/05 12/27/04 PURC 1.740 12,000,000.00 
01/03/05 12/27/04 1 SA 


(oo) 


448 7 


BOOK VALUE 


PREM / (DISC) 


497,821,019 -..42 
-178,888.89 
50,000,000.00 


50,000,000.00 


49,766,291.67 
2233; 708.33 
25,000,000.00 


-25,000,000.00 
10,000,000.00 
40,000,000.00 


44,855,050.00 
-144,950.00 
17,045, 856. 87 
45,856.87 
33,879), 942.22 
-120,057.78 
44,000,000.00 


49,916,750.00 
-83,250.00 
29,924,150.00 
-75,850.00 
49,800,500.00 
-199,500.00 
49,921,527 .78 
-78,472.22 
49,958,916 .67 
=41 083.33 
49,958,916.67 
=41°,083...33 
11,990,140.00 
-9,860.00 
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(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


=4:9), 824 71 et 
-50,000,000.00 
-50,000,000.00 
-49,766,291.67 
-25,000,000.00 
=1,,.438'..35 
25,001,438.35 
-10,000,000.00 
-40,000,000.00 
-44,855,050.00 
-17,045, 856.87 
=33\,87:9 7,942). 22 
-44,000,000.00 
~49,916,750:.00 
=29,,924,,150'..00 
-49,800,500.00 
=49,921., 52:1 27:8 
=49)7, 95:8), 916-67, 
=49'; 95/8; 916.67 


-11,990,140.00 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 253 05 
( 2:9) 
SALE 3.293 
( 19) 
INTR 1.:.1°7'0 
( 1) 
MAT 1.940 


PAR VALUE 


1176000000.00 


-280000000.00 


-640000000.00 


Gor ty" /-€) OU N ALY 0 


F SAN FRANCISCO 
= 5.2.5.4, = 4.4) 8) 7 


MR. DANIEL DALY a17.5 
DETAIL TRANSACTION REPORT - FI 
12/01/04 TO 12/31/04 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ 


VALUE 


BOOK VALUE 


1172575008.68 


-278616025.01 


-638565875.01 


(DISCOUNT) 


-3,424,991.32 


1,383,974.99 


XED INCOME 


AMORTIZATION / 
(ACCRETION) 


(INTEREST) 


-204,250.94 
=253,,125 00 


-1,965,680.54 
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(GAIN) / 
LOSS SETTLEMENT 


-1172575008.68 


-342,448.77 279,048,919.14 
11.3;,805<58 


639,097,430.56 


* ACTIVE TRANSACTIONS * 


DESCRIPTION/POOL# 
MEMO 


INV # 
USER 


40216 PUBLIC TIME DEPOSIT 
TEAYWG 


Col Ye / C10 .U 
MR 


BANK BROK MATURITY 


NT Y OF SAN FRANCTIScoO 


DANTEL DALY @0 5-595 4 = 4.4. '9)-7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
12/01/04 TO 12/31/04 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE 


CASH DATE /ENTRY 


9 01/15/05 
12/31/04 01/03/05 


12/31/04 INTR 
12/31/04 


1.350 
1.350 


PREM / (DISC) AMORT/ (ACCRET) 


PAGE: 5 
RUN: 01/04/05 08:32:37 
(INTEREST) (GAIN) /LOSS 


SETTLEMENT 


CITY/COUNTY OF SAN FRANCISCO 


MR. DANIEL DALY oT 5. c=) 5. 5 1A) ke 448g: 7 
ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT = FIXED INCOME PAGE: 6 
12/01/04 TO 12/31/04 RUN: 01/04/05 08:32:37 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
INTR 1.3'50 
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